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Statement as of September 30, 2017 of the Priority Health

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS sttt nnns | eeseeeenntenne 411,086,687 | ....ocoovveerrerreirerreenerinne | vrereeireinnns 411,086,687 | ..coovvrvenne 350,634,509
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS. .. ..eeurerrerrereeeseesesesisessssssesssesssssesssssssssessesssssssssessessssssessessssssessessanssns | ssesssessessnes 236,777,287 | ..ooveeeeeeererereereenenne | cvvereeereinens 236,777,287 | ..o 206,855,169
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......oevecvieieeiectte ettt bbbt es s sssensns | sevsesssessssaesansand 660,771 | oo 660,771 | oo [0
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....16,869,756), cash equivalents ($.....4,739,623)
and short-term investments ($.....532,419,870).......c..oovrreiereiereieeeieeeeeceeeneeereeeseees e sessesseeens | eeveeesiensiiens 554,029,249 | ...ooovoveeeeeeeeeeeeeeeeees | e 554,029,249 | ................ 327,639,012
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS.........ouiiuiiiiii bbbt | sbsesb bbbt ssbnsia | sebersbsnssensieniene s | et 0 [
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvirreeienieieeseeesseseeisiens | cvreeeinnens 1,202,553,994 | ..cooovvvvirnad 660,771 | coevnne. 1,201,893,223 | ..coovvvvrne 885,128,690
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | cerrerrerirrennnns 23,800,517 | ovevrrrrrennad 6,612,412 | ccovvvreenn 17,188,105 | .ovevcvvinans 44,761,466
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).........ccevrierieines [ | ereesnsrenesesssssseseenssens | esesessssessesesssssssessesnd [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........c.ccuiveieiereiresieiesesese e sesessssienes | evesssisssssenens 1,570,292 | ..o | e 1,570,292 | ...coovvvee. 15,460,647
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes [ 13,206,990
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Nt defeITed 1aX @SSEL........cvuu ittt nns | sbsesbiesbe bbbt | sebensianssens st | sttt (O TN
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceeseeseseieens | e, 26,717,456 | oo 6,203 | ..ooorerees 26,711,253 | oo 17,027,280
24. Health care ($.....34,056,958) and other amounts receivable...............cccoecververrecierineiienins | cvvveeieeieennn. 50,411,040 | ....ccovvnvee. 16,334,919 | .o 34,076,121 | covererrines 21,811,768
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeesenesines | ererisiisienans 65,862,341 | .ovovvrernnns 65,862,341 | covireiisecsssrieenad [ I 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,380,387,453 | ..coovvvvrvrenns 89,476,646 | ............. 1,290,910,807 | ..covvvvnee 1,000,440,084
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,380,387,453 | ....ccovvrvrnne. 89,476,646 | ............. 1,290,910,807 | ...vvvuvene 1,000,440,084

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501, Prepaid BXPENSES. .......oucveivivireieieiesse et s st b st bbb s ensenas | snsesaesentensenas 65,862,341 | ...cocvvne. 65,862,341 | coooveeeeeeeeeeeee e [0 O
2502, <.oeoeeeeee R | ek st e Rttt etnte | neeebt ettt | eeest et (O
2503, oottt | et seee R ettt ennte | senessee ettt nene | eeest et O
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuererirmeeniresseresessssensssssesssenes | corenssssessnns 65,862,341 | ..o, 65,862,341 | ..o (O IR 0




Statement as of September 30, 2017 of the Priority Health

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reiNSUraNCe CEAEM)..........vvrrrerirereieieesieieee e sesissesens | ceeveesessesaens 278,837,799 | oo 19,417,930 | ..oocvvnee 298,255,729 | ...cocvveunne. 238,325,871
2. Accrued medical incentive pool and bonUS @MOUNES..........c.cueivereieiriieieessseseieissienens | sesesesssienens 30,645,636 | ....cocvevrerereienieeieens | e 30,645,636 | ..oocvverrirnnas 42,844,046
3. Unpaid claims adjustment EXPENSES...........cveiieurineiririeeeeeiss s sessssesssssessnses | sresessssesessssenns 5,014,823 5,344,859 4,369,697
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public Health Service Act............ccceveveveeeievccieeieeeeeees | e 80,670,626 |......coovveverereierieeiiieen | e 80,670,626 | .......cccon.... 57,600,948
5. Aggregate life policy reserves
6.  Property/casualty Un€armed PrEMIUM FESEIVE.........c.uwururrrrereerreseeeesessessseessssessssssessessssssnsss | ssessssssessessssssesssssessessesses | sressessssssssssssessessessassnssns | sesesssessessasssmssessassnssnses [0 TR
7. Aggregate health Claim MESEIVES........cccieieiciirie st sssasses | sestessesessssssessesssssstessesins | srsesssssssassessssstessesssssnsense | stsessesssssssessessnsensessessnes [0
8. Premiums received in @dVANCE.........ccvevviceeieiceirieeiseete sttt ssnaes | sesesssssesns 108,743,192 | ..o | v 108,743,192 | ccovvvrirnns 17,084,768
9. General eXpenses dUE OF ACCTUBM..........coveuevivcrereieieiiete et be s s sssebessssesenens | sevssesssssesns 16,172,504 | ..o | e 16,172,504 | .....cccvevenee 20,861,072
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 0N realized GaINS (I0SSES))....euveururrererrerereesneereesiseesseeeessesssassesessessasenes | sesseeessssessssssssssssessssssnssans | sessessesssessessesssssssessanssnss | soesssesssssessessessassnsssessn [0 U
10.2 Net deferred tax lIADIlity...........c.ccoiieeiiicer et sesssesens | sresessesessssesesssesessssesssinses | sresssissesssetesssssesssssesanes | serebesesessseses e nnerens 0 [
11.  Ceded reinsurance premiums Payable............ccrueierurirneiniineeneine et ssesssssesesssssssesssens | coneesessssssssesenes 812,000 | ..evereeeeereieieeneieiiennee | e 812,000 | .o 1,741,254
12. Amounts withheld or retained for the account of Others.............cccviiiiiinciiiiiiiiiis [ || s 0 [
13.  Remittances and items NOt @llOCALEA............cccrrvurienrirircirerree i | e 2,664,977 | oo | eeverierienienes 2,664,977 | oo 3,020,732
14.  Borrowed money (including §.......... 0 current) and interest
thereon §.......... 0 (inCluding $.....2,625 CUITEN).......oevveevereeereeeeee e sssssssssssssssessens | sesssessisssesens 10,002,625 | .....ovveiiereieereeieeiis | e 10,002,625 | .....cccvevereee 10,003,133
15.  Amounts due to parent, subsidiaries and affiliates.............cccorveriereiisieeseeee s | e 32,241,551 | .o | s 32,241,551 | o 28,501,670
16. 0 [
17.
18.
19.
20.
21.  Net adjustments in assets and liabilities due to foreign eXchange rates...........ccccviieeciiiieis [ | e | evresesnssesese e [0 T
22. Liability for amounts held under uninsured plans...............cc.cvcueieicivenieeseiseeseeeseseseenees | eveveeiesinnanns 10,292,956 |....ocvoevieireriieieieieiieins | v 10,292,956 |....coeveriereriirieeieinne
23. Aggregate write-ins for other liabilities (including $.......... 0 CUITENE)..ovvvveeieierieerciesseneieisnes | eversssssesseessssnsessessnsnes [0 I {0 [0 I 0
24, Total liabilities (LINES 110 23).....crrerrrerrerrereeeseeieeesseesssesssesessessssssssssssssssssssesssssssssssssnns | sesssesssnseens 585,753,073 | ..vvvorvrerns 19,747,966 | .....coocvevn.. 605,501,039 | ...ooorrrnne 425,947,028
25.  Aggregate write-ins for special SUPIUS fUNDS.........c.corvurieieieinisieiecseesese e | coreeeeneens ) 0.9, CHRI N ). 0 O I 23,863,148 | ..cocovvreinn 1,000,000
26.  CommON CAPItAl STOCK.........covueveciitieicetcteie et | avrerninaan D,9,%, GO TR 9,90 GO ISR 8,524 | oo 8,524
27, Preferred Capital StOCK..........cciiirieece e | snresseinneas ) 0.9 ORI N XXX oeitirrieneins | verrsinieseisisssesesssssienes | sesessesssssssssesssnssessesssnes
28.  Gross paid in and contributed SUMPIUS.............cveveviveiieieicsieice et snsenns | avresieinaas D, 9.0 G IR XXX | e, 35,821,002 | .cocveverrnne. 35,821,002
29, SUIPIUS NOLES......ovverrrererircissrriesssee st nssssssenins. | soeesssenen )99, CTIRTINS IR )99 SRR IR 12,000,000 | ...oovvvvenecns 18,000,000
30. Aggregate write-ins for other than special surplus funds .0 .0
31, Unassigned funds (SUMPIUS)........crveverriereiiereiereres e sssebe s ess s ssssesessnsessnas | sssesesssens ). 0 G IS XXX ooveveeveens | e 613,717,094 | ........c....... 519,663,529
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) 1SRRI ISR ) .9 R S XXX oevereeviees [ e sesssssiesens | evevsssssssessesesssssesesessnes
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) PRSI IR .00, SO I XXX oitiiirieriens | oerssiessesssssisssessensssssienies | aosesessssssassesssssssessessssnes
33. Total capital and surplus (Lines 25 t0 31 MIiNUS LiNE 32)........cccovrrerrerrrnrmneneeneneinsnsessseens | onveseeeens ) 0.9 R S )0, 0 O R 685,409,768 | .....cccovvnees 574,493,055
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccceeeirieierienieieeesssssesseissenss | soeseennnns 9.9, GO I XXX oeiveerieiens | veverieiienns 1,290,910,807 | ..cvvvvvnee 1,000,440,083

2398. Summary of remaining write-ins for Line 23 from overflow Page.........cccvveerinieeienieiiees | veverssesesesssssenesnnens [0 T (1 L0 R 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 8DOVE). .......rurrerrrrrrersineraressessesessssssesssesness | eossessssssssssssesssssssssesenns [0 {0 I [ I 0
2501. Appropriated Retained EariNgS..........cceiieieieienisineseeseessessessessssessesssssssesessessssens | sessssessessens )., 0, SO P D00, GO IO 1,000,000 | ..overerriinnn 1,000,000
2502. RESEIVE fOr INSUET FEE........ovuiviivieiciei ettt | evessesassanss 0,9, GO IR 9,9, R IS 22,863,148 | ....ooveveeveeeeeereeenn
2503, .ottt | eriteee st ees b ennte | ferest sttt | eheees sttt | ereseene st
2598. Summary of remaining write-ins for Line 25 from overflow page............cocoeneereneneinninineonns | coneereennenns ) .9, N IS D99, GO IS 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)........rvruereeurrireressressressseesssasssees | cesnsresesceens XXX evererenrens [ evreareeencnns XXX oonerernenen | eenenessnnesnees 23,863,148 | ..o 1,000,000
3007, ettt st e | erbsees it et nn et | seeest sttt ees s nene | Sbtees st et en s nente | seesseee sttt
3002, .ottt | eessieen st s st | serest st | eheees sttt | sresiene st
3003, ettt | erbsees i st een e nns st | seeest sttt nene | Sbseessnes et en st nents | seesseee sttt
3098. Summary of remaining write-ins for Line 30 from overflow page...........cc.covvrueinereininnnenns | eovrereinnenns 9.0, SO P XXX

3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)........cuumreeuimeneesrsersssnessnsssssssenes | cessenesenens ), 9.0, SRR PO XXX orierernnnen | e [0 SRR 0




Statement as of September 30, 2017 of the Priority Health

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONENS.....oouceeriireeiriesi ettt | nssssenes XXX ooerreennnnee | eereserenenieend 4,774,348 | ..o 4,289,898 |.....ccoovunenns 5,760,228
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvevrrereereirereieniens | e D90, GO ISR 2,260,382,216 | ............ 1,978,708,431 | ............ 2,664,498,133
3. Change in unearned premium reserves and reserve for rate credits..........ccovvvveeveerierieieisiens | cevveirenas 99,9, GO IR (10,539,585) | ..vcvvvreerrrerreieresieieneins | everierinieniens (3,094,264)
4. Fee-for-service (netof $......... 0 MediCal EXPENSES).....vivrierreiiieireieieisssesseissssssessessssessessessssens | areseens XXX treieireinniens | errereissiesesensssssesssnsiens | enssemsesesssnsssesssesesess | sresesssssssesessssssesesssenes
5. RISKTEBVENUE.......ooiiici bbb | sesnisnes XXX it | et [ o | e
6.  Aggregate write-ins for other health care related revenuUES..........ccccvvviveereneeieneseeesesis | e ) 0.9 T ISR 1,269,732 | coovvvvrinne 1,211,106 | oo 1,746,230
7. Aggregate write-ins for other non-health rEVENUES............ccueiiieiiieisieieseeeessee s | ereesneas XXX eorereierisninns | ovssisniessssssiesesssssseenas {0 I [0 I 0
8. Total revenUES (LINES 210 7).......evuumrrerrririrriereiseeriseseiessiesssssesssesesesssssssssesssssssessssssssessss | sesseseons )99, TR ISV 2,251,112,363 | ...ccoovuee 1,979,919,537 | ............ 2,663,150,099
Hospital and Medical:
9. Hospital/MediCal DENEFIS. ..o sesssesssessessssns | cressssessssesesssesssnessesssnens | seereseees 1,475,636,400 | ............ 1,305,699,940 | ............ 1,784,259,021
10, Other ProfeSSIONAl SEIVICES.........cueuiuiieireiriseieie sttt sssssssesses | sessssessesssssssessessssessessessns | soessssessesinnns 13,282,857 | .ovvvvreinne 11,919,355 | .ovvvivrinee 15,962,688
11, OULSIE TEIBITAIS......oeoevereieieric st | srsssesss s eness s nnsssenns | eesssensssenss 42,960,483 | ......oovvvenees 33,172,391 | oo 45,437,734
12, Emergency room and QUE-Of-GrBa..........cccccvuiueriicieieiiesisee et sessssesssess | srebesssessssssessssssessssssessns | sveesssissesinns 78,713,164 | ................. 64,771,085 | ..oooevernnee 89,530,539
13, PrESCrIDHON GQIUGS......vveeevireceeeiieeeseeinesi sttt sens s sssesssnens | sesssesssssessessssessssnsessnnns | ovesssessssn 293,821,786 | ....ooveveene. 275,538,812 | ...cvvvreene. 361,766,276
14.  Aggregate write-ins for other hospital and MEdICal.............ccoveviviviiirceieesceeeeeeesieieies | e 0 [ e 0 | o 0 [ e 0
15. Incentive pool, withhold adjustments and bonUS @MOUNLS..............cccueviveeiiicniiceeeeieesies | e | arererssisesenns 26,969,175 | .o 38,987,535 | ..o 53,979,428
16, Subtotal (LINES 910 15).......veueirerieeiieerrieree s ress st ssssssesssssssesssssssnss | sosensssessssesssssnsssenssnend | vovesenenens 1,931,383,865 | ............ 1,730,089,118 | ............ 2,350,935,686
Less:
17, NEt rEINSUTANCE MECOVETIES. ........cvvriecvereereiesisesssseseesssse st ssse st ssssssessssssssssssessssssessssesessssssessnns | sessessssssessssssesssesessssnsesss | sossesessssssessnesenns 19,002 | ... 10,096,298 | ................. 15,785,347
18.  Total hospital and medical (LINES 16 MINUS 17).....ccccurermreerreerreerneesneesssessessssssessesssssssssssssnns | ssnsessssesssssssssssssssssnnes (I I 1,931,364,863 | ............ 1,719,992,820 | ............ 2,335,150,339
19, NON-hEAIN ClAIMS (MEE)......urvurerieireiierieie ettt st st ess s essentns | sesessessssssessassssssessastanssnes | sessessessessssssnssasssnssnssassans | fessssssssessasssessessassnssnstes | sessesssssessnsssssnssessansnnens
20. Claims adjustment expenses, including $.....33,790,689 cost cONtAINMENt EXPENSES...........covv. | cooveeereeerrerreereerssnssnses | cvrverereeered 68,661,379 | ..covvernnnnd 60,453,446 | ......cccoe.... 80,362,416
21.  General adminiStrative BXPENSES........ccvevuevirieieeiriieseses e sssse s ssstes s sessssasssssssases | sessessessssessesissssessessssnsns | soessessesienas 157,697,256 | ............... 165,675,022 | ............... 213,714,591
22. Increase in reserves for life and accident and health contracts (including
F T 0increase in reSErVeS fOr life ONIY)...... ..o ieeesesseeessssesessessssensees | sessessssssssssssasssssssssensansns | nssseessssssssesssssenssnssessanses | soessssssessensenssessenssnssnssenss | sesessassssssnssansssssessensansases
23. Total underwriting deductions (Lines 18 through 22)...........c..coevivrireieierieeieieieeerseeseeeeresens | eorevesissssiessssssesseenans 0] s 2,157,723498 | ............ 1,946,121,288 | ............ 2,629,227,346
24.  Net underwriting gain or (10Ss) (LINES 8 MINUS 23)........curerernrerrerirnreneirsieesnseseessesesessesessessssesnes | essssesees D0, N ISR 93,388,865 | ..oovernnee 33,798,249 | ..o 33,922,753
25, Netinvestment iNCOME BAME..........cccuwurrerreeireeierereeesseesseessseeesseseseessssssssssssessssssssssssns | srsesssssessssssssssssssssnssssnne | sonmessssesnnes 10,957,961 | ..ovvoeveernene 7,593,590 | oo 11,437,103
26. Net realized capital gains (losses) less capital gains tax of $.......... 0 esteeessesrenees | srrsneseesns st snesnrens | essessesessssnessenns ((ERI V)] — 1,240,445 | ..o 4,777,667
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26).........cruureureererernerneereeeireeeseeeessesssessessssenens | sesssssssssssssssssssssssssssanes [ 10,940,649 | .o 8,834,035 | .o 16,214,770
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered
E - 0) (amount charged off §.......... )] vvnrereitrest ettt sttt enstens | eessene ettt | setiest sttt ettt enns | eestest sttt ss ettt | sebestenst sttt enes
29. Aggregate write-ins for Other iNCOME OF EXPENSES........cuuruurereerereereeeereeseeeseeseesesssesseessssesesnssees | sessssessssssssssssssssssssssanes [ I 596,911 | oo 729197 | o 954,900
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvvumeeerererreririseriesieessesesssssssessssesssessssssenns | seesssenes XXX ooecereerineee | eorneevieninns 104,926,425 | ......ccooveeen: 43,361,481 | oo 51,092,423
31.  Federal and foreign inCOME taXxes INCUITEd............covueveeieveieeieieieesiseie et | saesnaanes XXX ttiriririsiiens | everisissiesssisiesissiessssssiens | erissesesesssssssesssssssessesiess | sessssssssessessssassessessssanes
32. Netincome (l0ss) (LiNS 30 MINUS 31)........courrrmrrirerirmiieeiniriiecenensneeeisensineessseneseesssenssseesees | oneeesnes XXX oo | e 104,926,425 | ................. 43,361,481 | ..coooovvvrennc 51,092,423

0601

0602.

0603.

0698. Summary of remaining write-ins for Line 6 from overflow page........co.ovnvnenninenneeeneensennens | convereenns ) 0.0 GO IO (0 [0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 @DOVE)........ccrwrirreriiererisirirississeessesenssenesenes | oenesenees XXX e | oreississsinnees 1,269,732 | .ocvvvrnirinns 1,211,106 | oo, 1,746,230
07071, ettt | fenteenees XXX rvvtrveirnrennns | crveesneeesseessnssssnssssssssnne | seesmesssseessnsssssssssssssnnses | oeessssesssssssssssssssssssssnns
0702, oottt | fentienees XXX rrvtrrerrnrennns | creeennesesesssssssnsssnsssnne | sessmessssssssssssssssssnssssnnses | oesssssesssssssssssnsssssssssnns
0703, oottt | fenteenees XXX rrvtrverrneennns | oreeesnneeessessssssssssssssssnne | seessesssnesssssssssssssssssnnses | oessssssssssssssssssssssssnssnns
0798. Summary of remaining write-ins for Line 7 from overflow page.........cocoevenrereernenenrereesneneeneens | covreneenns )09 GO IO {1 [0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LINE 7 @DOVE)......vurerrraresrerersresnessesssesssssessesensssssseses | sessessenas XXXt | rveneissisensissesseeseeseeens (O (O P 0
TADT. Rttt | Hiee s ettt | ettr ettt ens | sttt | cebeeb bbbt
TA02. ettt | Hieet ettt | ertr ettt ens | st sttt | eebnst bbbt
TA03. Rt | Hiee b ettt | eebr ettt ens | st sttt | eebest ettt
1498. Summary of remaining write-ins for Line 14 from overflow PAgE..........coureurrrneureneeneineneineins | cerereeiseireiecsseeseeeesnnes (0 O (0 [0 U 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 @DOVE)........ovurrerreirrnresrereirsrsssisessnsssessessneans | cessessssssessessnsssssssssssnes [V (0] [0 P 0
2901, Management FEE REVENUE...........c.cccvcviuieieiecei ettt ssesnns | stessessssssssssssesssssssesesinss | sevessesssssesssnnees 596,911 | coovoeeeeeeies 729,197 | oo 954,900
2902.

2903.

2998. Summary of remaining write-ins for Ling 29 from OVerflow PAgE..........cccovvviuereiiveireieiesisieiees | ceveveiieisiese e 0 | oo (0 T 0 | oo 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LinNe 29 DOVE)..........ucwerereriemeeisssemsseessssssssssssssnesns | eeessenssssssssssesssensssesessns (O I 596,911 | v 729197 | v 954,900
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Statement as of September 30, 2017 of the Priority Health

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44,

45.

46.

47.

48.

49.

Capital and SUrPIUS PriOr FEPOMING YEAI........cvurrerrerereieerenrieeseessseseesssssssseessessssssesses s ssessss s sessnssessessssssssessanssnssessanes
Net iNCOME OF (I0SS) fTOM LINE 32.......cuureuiirieireieecire sttt ettt sttt ents
Change in valuation basis of aggregate policy and Claim rESEIVES............cvcuvvvevevcveieie et
Change in net unrealized capital gains (losses) less capital gains tax of §.......... Qe e
Change in net unrealized foreign exchange capital gain or (loss)
Change in Net defermed INCOME taX..........ru ettt ettt ss et nen
Change iN NONAAMILEA BSSELS.......vurvrrererrireeireire ettt sttt bbbt en
Change in unauthorized and Certified FEINSUFANCE. ...........ouu ettt eneen
Change iN trEASUNY STOCK. ... vuuceurerirerietseeseeirete ettt bbbt
Change iN SUMPIUS MOLES.......euoeereririeeeeeiseese ettt sttt
Cumulative effect of changes in aCCOUNtiNG PHINCIPIES.........vurvuririeeiriiineire ettt
Capital changes:

A4 P Nttt
44.2 Transferred from surplus (StOCK DIVIAENM)...........c.ccviueiieiiiiieiecese et
44.3 TranSTErred 10 SUMPIUS......c.vuiiueieeicteiiei ettt st bbbt
Surplus adjustments:

A5 P Nttt
45.2 Transferred to capital (StOCK DIVIAENA)..........cuvueiieiciieieicssie et
45.3 Transferred from CAPILAL..........cccoviieieicceie bbb
Dividends to stockholders
Aggregate write-ins for gains Or (I0SSES) IN SUIPIUS..........cerreiruierireieisiesieie ittt snsenees

Net change in capital and surplus (Lines 34 to 47)

Capital and surplus end of reporting period (LiNg 33 PIUS 48)..........cvuivrirrirnrinieieesieeeessieseesss s ssessssnees

............... 574,493,052

............... 104,926,425

............... 529,823,237

................. 43,361,481

............... 529,823,237

................. 51,092,423

............... 110,916,712

............... 685,409,764

................. 47,830,702

............... 577,653,939

................. 44,669,814

............... 574,493,052

4798.

4799.

Summary of remaining write-ins for Line 47 from OVEIflOW PAGE...........vureirrrerieiieeireieeete et eessessees

Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE)........c.cuiiieriiiiiiiietieiiciesie sttt sttt es bt nsenssennan
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Statement as of September 30, 2017 of the Priority Health

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oiuiuriiiir ettt ensenns | sesessnenas 2,376,743,044 | ............ 2,046,296,835 | ............ 2,631,084,450
2. Netinvestment income... 4,877,216 ...7,805,802 ....13,308,332
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 21,269,732 | e 1,211,106 | oo 1,746,230
4. Total (LINES T HIOUGN 3)...ereeiecieieeicieies ettt sttt snesrenen | sesnssesnns 2,382,889,992 | ............ 2,055,313,743 | ............ 2,646,139,012
5. Benefit and 10SS related PAYMENLS.........ccciiiieieiiiieie ettt nsentenae | sressesinees 1,879,830,211 | .cvevnene 1,672,309,709 | ............ 2,300,022,868
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirieieeieeie e esssssesessssenns | seveensiennes 205,975,184 | ............... 236,909,128 | .........c..... 311,692,294
8.  Dividends paid to policyholders
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. |
10, Total (LINES 5 throUGN 9).......cuu vttt sttt ettt ens st | steesnsnen 2,085,805,395 | ............ 1,909,218,837 | ............ 2,611,715,162
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccooeuiiiriieiiieiiceeeee ettt esae e ssnsaens | eresssessesens 297,084,597 | .....ccccou 146,094,906 | ................. 34,423,850
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... voiereieiteit ettt bbbttt ens | sriestnstnnes 196,013,324 | ............... 167,329,751 | oo 206,619,709
1202 SHOCKS oottt | eebnnb bbbt nnienes | arbesi s 3,000,000 | ..oovverrennene 17,129,169
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  OFNEI INVESIEA @SSELS. ... ..uveiecerireiieeei ettt b e | oebbesb et bbee bbb s et s enbebnes | Hietsenteebsebsessetbseb e est st | sbebessessasbnebaee st b snes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENS............cccvveeirieieieceeiseeeieies | et essesens | eevsssesessssesessessesesssines | oevesssssessessssesseses 18,997
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 8,060,547 | ..o |t
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveriiivcicrceieeeteetese et ssse s ssssssenaes | evessssssanns 204,073,871 | oo 170,329,751 | ...cocveeee. 223,767,875
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.eeoiieeieiiieti sttt ens | srnssnsteenes 257,217,657 | oovovverenes 177,235,988 | .......cc...... 218,720,065
1312 SHOCKS .ottt bbbt | Senstens et eees 7,851,579 | oo 4,529,297 | .ovvreiis 8,846,400
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS. .....vuivrererriieiiceeie ittt st st sttt ensanssnes | snssessanssessessanssnssessantnsnns | eeesessesssssnssessanssnssnssantns | stesssssessassnssnssassnsnnssnes
13.6 Miscellaneous applications 1,279,686 | ..ovooverirens 2,719,513
13.7 Total investments acquired (Lines 13.1 to 13.6)... 265,069,236 183,044,971 ..230,285,978
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (60,995,365) | ....ocoeenenee (12,715,220 | .oovvvverenees (6,518,103)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES. .....ceueriecercireiicicteee ettt et b et s bbbt nnns | fenesessessnssnnes (6,000,000) | ...ooverneenenne (6,039,572) | ..ovovvrrerenne (6,039,572)
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
163 BOITOWED FUNGS ... ettt sb st nenns | oebsessstssses st enseees [C0L:) ) (0] ) 1,052
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPNHEA).........cveveuieiieicreeeies ettt st st es st besse s sasssnsnns | ersssssssssnssnens (3,698,487) | .....ccevvernn (6,019,525) | ...ooovvreranan 4,158,264
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccoevevnnneee. (9,698,995) | ....cccvuvee. (12,059,867) | ....cvecverenen (1,880,256)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccovevvveree | covrverrirennes 226,390,237 | .coovvvernn 121,319,819 | .o 26,025,491
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......ovveiieeiieiieieiesesiss et s bbb bbbt enssns | sbsnsssnssanses 327,639,012 | covvvrrrenne 301,613,520 | ..covverenees 301,613,520
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiiriiiriiieiieiieiiecieeisse ittt st sttt sntens | sbnssnssanees 554,029,249 | ............... 422,933,339 | oo 327,639,012
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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Statement as of September 30, 2017 of the Priority Health

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
4 5 6

1 Comprehensive (Hospital & Medical) 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHIOF YRAI ...ceieceeeeeeeeeeesessseeeesnteseene | ereeeenseenseeneeesseens 494,079 | oo 75,893 | .o 287,919 | .o 13,256 | oo | rvreeeieisesneesessseeneinntenes | st eeeneeens 1411 | T15,600 | ooeeeeercereiereeierees | e
2. FirSEQUAMET. ... sesssssees | eresssesssnessesssaens L A I 105,519 [ 289,077 | oo 14,293 | oo | e | e 3548 | i, 125,714 [ oo | e
3. SCONd QUAMET........iverrieririreierieesiesieesiesesesniesssenins | sessssessssssiesssanens 532,826 |..oovererirerriiniinne 99,134 | 288,022 | .ovveeeierrerins TABT8 | oot | reeriesesssrisssiseni s | e 3,603 | 127,389 [ ovooceieerecieerineeeineniees | crvreesieseeesi e
4. THIrd QUAMET....e.ceeeececee ettt enessns | seesessesessesessessesens VAL X 95,106 | ..eoveeereereerreeeenns 286,318 | .o 14,9871 [ oo | et estniees | et 3,630 | 129,238 | oooeeeeeeereieenereieiees | ettt
5. CUITENE YOI ittt ssnseeses | sessssssssssssssssssssesssessseseed 0 | etirerieiiesiisiissnsnsinninnes | eererensesnsnseessssnsesssrsneennes | eressssnssnsessessnsesessnsensessntes | nessessssensesansensessnsansesesansans | eesstessessessnsessenassensensesansanse | assesessssensensessnsessessessnsesiee | srsesesensessessnsensenssansesesanes | snessssensessesansensessnsansessnnanies | sesessessessesansesssastensesssasnans
6. Current Year Member Months..........cc.rveeenerniienininminnssiennens | cevenenesssnsencsenas 4,774,348 | .o 880,567 |...cccoourrniriines 2,589,518 |..cooiniirinciins 130,266 | ..ovoovercrescrireriesenisrinnes | eorensseessnensssessne s | cessenessesssssnsessseeens 32114 |, 1,141,883 [ |
Total Member Ambulatory Encounters for Period:

7. PRYSICIAN. ...ttt snstnns | eesesesnssenseeneead 4,615,132 | 625,562 |...ovveiirririnnn. 1,827,783 | oo 223,922 | .o | e | e 34,646 |..oocovrieeiene 1,903,219 | oo | creeeereeeie e
8. NON-PRYSICIEN.......oocrvirrerrririisceiereiserresesesesnieeeeseniees [ srersssessssreneseenes 587,788 |...oocovcriirriraniina: 79,672 | 232,788 | ..o 28,519 | | s | e 4413 | 242,396 | ..o | s
9. TOBl. et | e 5,202,920 ... 105,234 |, 2,060,571 ....2,145,615

10. Hospital Patient Days Incurred

11.  Number of Inpatient Admissions

12. Health Premiums Wrtten (2).......c.cccvvererreerieresieieseisseienns

13, Life Premiums DIFECL.........ccevurririrerierirerireeiesisseeseissies | crevinesinesinesinesiseseneseenene 0 [ eeoreereereeeeneineeseesesnneeneeees | seereeseesseeneeseesstesssseesessans | seesesteseastses s st st et estestens | eesesteeeesestens et essestantntns | feessessessentasseesestestantestestes | fressesteneeesestentestnssessententne | Sreetstseesessentene et estensantnens | seeesessestens et essententesestent | seressenten s es st st et en st nen
14.  Property/Casualty Premiums WHEN...........ccccovverrrrnininrnrins [ errrieininsisessiesissesnnnns 0 [ rererrrrerrereersirsrenensinnes | serreeneine e ssenee | ereseses st tessesntee | essesnstesseenstessesetessesetntans | sesetessesetastesesstensensetanaante | estessesastessessetansessesesantesses | sesesstessesseeseastesetantessennt | setsesessessetantenses e tentesenentes | neenesensee ettt nnns
15.  Health Premiums Eamed. ..o | coneesinesennes 2,250,892,198 |....cccrvvvrnnes 304,226,696 ... 998,466,726 |......cccorrererne. 23,224,866 | ..o | e | 15,797,919 | .o 909,175,991 | oo [ e
16.  Property/Casualty Premiums Eamed.............cccooevevieivireiiens | oo 0 [t ereeseinieies | eerere s estenens | sresesesssss ettt tes e sentes | ebessssessesastessesisbessesebentens | srestessesissestes e sstessessesensense | estessesestessessssassessesnsantesns | sbsesstessessesssestesesestesesant | seebssesaesesanses et estensesebenaes | serenaesses st sttt es et nans
17. Amount Paid for Provision of Health Care Services........c.ccoo.. | ceveenienen. 1,912,523,578 |...ccovvvvrenee 235,405,336 |..cccovreerennn. 834,618,919 | 16,677,489 | oo [ et | ceereeeeneeeneenes 15,456,791 | .o 810,365,043 | ..o | et
18.  Amount Incurred for Provision of Health Care Services........... | .cocuenereene. 1,931,383,865 |....ccoourererenn: 242,790,451 | .o 848,583,669 |........cocoverenne. 17,159,188 | ..ooouiivrereenrinerisssiisnriines | eorenesissssenssssssnessnnesssesnns | cosssenssnsseesnnees 16,085,269 |.....coocrnrrenee 806,765,288 | ......coovrerererrirerienriiinninns | e
(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....919,715,576.
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)
Aging Analysis of Unpaid Claims
3

Ith

1 4 5 6 7
Account 1-30 Days 31-60 Days 61 - 90 Days 91-120 Days Over 120 Days Total

Claims Unpaid (Reported)

0299999. Aggregate Accounts Not Individually Listed-UnNCOVEIE..........coiueiiiiiiiieiieisiieie st ssiesssissiesessnes | oersssesssssssssessesssssnsesssssneas SR LT L ey O [ oo I 5,967,495

0399999. Aggregate Accounts Not Individually Listed-Covered 82,751,993

0499999. SUBOLAIS......cocverrrercreciesereereseresere s seeeserseneeees ....88,719,488

0599999. Unreported Claims and Other ClAIM RESEIVES. ... rureruiarsarerrusresseessessesessessssssesssesssssesssssesssssssssessasss  ssssesssssssssessasssssssssassessssssssssssansssssnssns_oas ..209,464,937
....... 71,304

0699999. Total Amounts Withheld..........ccoocvervsiiarnnnns

0799999. Total Claims Unpaid...........ccccooueririrrercrrirerercnans

..298,255,729
..... 30,645,636

800

0899999. Accrued Medical Incentive Pool and Bonus Amounts
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Statement as of September 30, 2017 of the Priority Health

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Line of Business

Claims Paid Year to Date

Liability End of Current Quarter

5

Claims Incurred
in Prior Years
(Columns 1 +3)

6
Estimated Claim Reserve
and Claim Liability
December 31 of
Prior Year

Comprehensive (hospital and medical)

Medicare Supplement

Dental only.

VISTON ONIY ...ttt h bbb R bbbttt

Federal Employees Health Benefits Plan

Title XVIII - Medicare.

Title XIX - Medicaid

Other health

Health subtotal (Lines 1 to 8)

HEAINCATE TECEIVADIES (B)...v.vvverreirieiiireiieieieiie et s sttt

Other non-health

Medical incentive pools and bonus amounts

Totals (Lines 9-10+11+12)

............................. 139,952,063

................................. 2,749,638

............................. 141,732,375

................................. 2,782,202

................................. 2,198,685

............................... 91,612,608

............................. 230,757,127

............................. 238,325,870

................................. 5,185,959

............................... 34,611,939

................................. 5,185,959

............................... 42,844,046

1 2
On Claims Incurred On Claims
Prior to January 1 Incurred During

of Current Year the Year
............................. 136,623,713 |...ccccccvvirennenenn... 935,638,508
................................. 2,709,946 |.....ccooorrininnnnnnnn.. 13,967,543
................................. 2,072,904 |...cceovvvireirnennn.. 13,383,887
............................... 84,437,947 | ..covveverererrenn. 136,154,761
............................. 225,844,510 | ...ccocveeneeee.. 1,699,144,699
................................. 5,185,959 |..covcvivreiiieieinnnnn. 46,447,258
............................... 33,075,525 |..coooonririniinninnennns.6,092,061
253,734,076 | .ovoveevvrariinnens 1,658,789,502

3 4
On Claims Unpaid On Claims
December 31 of Incurred During

Prior Year the Year
....................... 3,328,350 | ..o 178,968,042
............................ 39,692 | .o 3,233,716
........................... 50,844 | ..oovvirinirrreiennnn 2,776,319
...................... 1,493,731 |..cocovivvvrerninnnn... 108,365,035
....................... 4,912,617 | oo 293,343,112
...................................................................... 34,076,122
...................... 1,536,414 | ..ooivririnnene... 29,109,222
...................... 6,449,031 | ... 288,376,212

............................. 260,183,107

............................. 275,983,957

(a)

Excludes §.......... 0 loans or advances to providers not yet expensed.
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NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices

Priority Health’s statutory-basis financial statements are prepared in accordance with the Accounting Practices and Procedures Manual published by

the National Association of Insurance Commissioners.

| SSAP# | F/SPage | F/SLine# |

2017 Period |

2016

NET INCOME

(1) Priority Health state basis
(Page 4, Line 32, Columns 2 & 3)

XXX

XXX

XXX

104,926,425

51,092,423

(2) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP

(3) State Permitted Practice that is an increase/(decrease) from NAIC
SAP

(4) NAICSAP (1-2-3=4)

XXX

XXX

XXX

104,926,425

51,092,423

SURPLUS

(5) Priority Health state basis
(Page 3, line 33, Columns 3 & 4)

XXX

XXX

XXX

685,409,768

574,493,055

(6) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP

(7) State Permitted Practice that is an increase/(decrease) from NAIC
SAP

(8) NAICSAP (5-6-7=8)

XXX

XXX

XXX

685,409,768

574,493,055

C. Accounting Policy
(6) Not Applicable.
D. Going Concern - No significant changes.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes.

Note 3 - Business Combinations and Goodwill

No significant changes.

Note 4 - Discontinued Operations

No significant changes.

Note 5 - Investments

D. Loan-Backed Securities - NOT APPLICABLE

E. Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received - NOT APPLICABLE

Working Capital Finance Investments

(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs - NOT APPLICABLE

(3) Not applicable.
J. Offsetting and Netting of Assets and Liabilities - NOT APPLICABLE
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes.
Note 7 - Investment Income
No significant changes.
Note 8 - Derivative Instruments
No significant changes.
Note 9 - Income Taxes

No significant changes.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
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Statement as of September 30, 2017 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

No significant changes.

Note 11 - Debt

B. FHLB (Federal Home Loan Bank) Agreements - NOT APPLICABLE

In 2008, the Company obtained a $10,000,000 line of credit from Spectrum Health, its parent company, which was outstanding at September 30, 2017. The line of credit
requires interest be paid in installments and matures in September 2019. This line of credit bears interest at a floating rate based on one-month LIBOR plus 65 basis points
(1.89% at September 30, 2017).

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A Defined Benefit Plan - NOT APPLICABLE

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

In March 2017, the Company made a principal and interest payment on outstanding surplus notes in the amount of $7,170,594, decreasing the principal balance by
$6,000,000.

Note 14 - Liabilities, Contingencies and Assessments

A Contingent Commitments - NOT APPLICABLE

B. Assessments - NOT APPLICABLE

C. Gain Contingencies - NOT APPLICABLE

D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - NOT APPLICABLE
E. Joint and Several Liabilities - NOT APPLICABLE

F. All Other Contingencies - NOT APPLICABLE

Note 15— Leases

No significant changes.

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. Transfer and Servicing of Financial Assets - NOT APPLICABLE

C. Wash Sales - NOT APPLICABLE

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes.

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes.

Note 20 - Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date
| Level 1 | Level 2 | Level 3 | Total
Assets at Fair Value
Common Stock $ 126,810,418 |$ $ $ 126,810,418
Total $ 126,810,418|$ $ $ 126,810,418
Liabilities at Fair Value
$ $ $ $
Total $ $ $ $
B. Not applicable.
C. Not applicable.
D. Not Practicable to Estimate Fair Value - NOT APPLICABLE

Note 21 - Other Items
No significant changes.
Note 22 - Events Subsequent
No significant changes.

Note 23 - Reinsurance
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NOTES TO FINANCIAL STATEMENTS

No significant changes.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

E. Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions Yes[X] NoJ ]
(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current period:
a.  Permanent ACA Risk Adjustment Program AMOUNT
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment $
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $ 178,000
3. Premium adjustments payable due to ACA Risk Adjustment $ 62,289,000
Operations (Revenue & Expenses)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk
Adjustment $ 42,970,000
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 184,000
b.  Transitional ACA Reinsurance Program | AMOUNT
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $ 1,474,000
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) $
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance $
Liabilities
4.  Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium $
5. Ceded reinsurance premiums payable due to ACA Reinsurance $ 1,112,000
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $ 812,000
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance $
8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments $ (280,000)
9. ACA Reinsurance contributions — not reported as ceded premium $
c.  Temporary ACA Risk Corridors Program | AMOUNT
Assets
1. Accrued retrospective premium due to ACA Risk Corridors |$
Liabilities
3. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors |$
Operations (Revenue & Expenses)
3. Effect of ACA Risk Corridors on net premium income (paid/received) $ (4,000)
4.  Effect of ACA Risk Corridors on change in reserves for rate credits $
(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for
adjustments to prior year balance:
Unsettled Balances
Differences Adjustments Ref as of the Reporting Date
Accrued During Received or Paid as of
the Prior Year on the Current Year on Prior Year Prior Year Cumulative Cumulative
Business Written Business Written Accrued Less | Accrued Less Balance from Balance from
Before Dec. 31 of Before Dec. 31 of Payments (Col. | Payments (Col. | To Prior Year | To Prior Year Prior Years Prior Years
the Prior Year the Prior Year 1-3) 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 0 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)
a. Permanent ACA
Risk Adjustment
Program
1. Premium
adjustments
receivable $ $ $ $ $ $ $ $ Al $
2. Premium
adjustments
(payable) 56,290,000 36,972,000 19,318,000 (19,318,000) | B
3. Subtotal ACA
Permanent Risk
Adjustment
Program $ $ 56,290,000 |$ $ 36,972,000 |$ $ 19,318,000 |$ $  (19,318,000) $ $
b. Transitional ACA
Reinsurance
Program
1. Amounts
recoverable for
claims paid $  15461,000 |$ $ 13,773,000 |$ $ 1,688,000 |$ $§  (214,000)|$ C|$ 1474000 |$
2. Amounts
recoverable for
claims unpaid
(contra liability) D
3. Amounts
receivable relating
to uninsured plans E
4. Liabilities for
contributions
payable due to
ACA Reinsurance
- not reported as
ceded premiums 7,879,000 7,067,000 812,000 F 812,000
5. Ceded 1,741,000 629,000 1,112,000 G 1,112,000
reinsurance
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NOTES TO FINANCIAL STATEMENTS

Accrued
the Prior
Business

Before
the Prior

During
Year on
Written
Dec. 31 of
Year

Received or
the Current
Business
Before

the Prior

Paid as of
Year on
Written
Dec. 31 of
Year

Differences

Adjustments

Ref

Unsettled
as of the

Balances
Reporting Date

Prior Year
Accrued Less
Payments (Col.

Prior Year
Accrued Less
Payments (Col.
1-3) 2-4)

To Prior Year
Balances

To Prior Year

Balances

Balance from

Cumulative
Balance from
Prior Years Prior Years
(Col. 1-3+7) (Col. 2-4+8)

Cumulative

1

2 3

4

5 6

7

8

0 10

Receivable

(Payable) Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable (Payable)

premiums payable

6. Liability for
amounts held
under uninsured
plans

7. Subtotal ACA
Transitional
Reinsurance
Program $

15,461,000

$

9,620,000 |$ 13,773,000

$

7,696,000 |$

1,688,000 [§ 1,924,000

$ (214,000 |$

$

1,474,000 |$§ 1,924,000

[ Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium $

$ 1,000

$

(1,000) |$

$ 1,000 |$

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA
Risk Corridors
Program $

$ 1,000

$

(1,000) |$

$ 1,000 |$

d. Total for ACA Risk
Sharing Provisions |$

15,461,000

$

65,910,000 |$ 13,774,000

$

44,668,000 |$

1,687,000 |§ 21,242,000

$ (213,000) | §

(19,318,000) $

1,474,000 {§ 1,924,000

Explanations of Adjustments

A
B. Adjust to final settlement
C. Adjust to final settlement
D.
E.
F.
G.
H.
l. Concerns over collectibility
J.
(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Unsettled Balances
Differences Adjustments as of the Reporting Date
Received or Paid as of
Accrued|During the Current Year on Prior Year Prior Year Cumulative Cumulative
the Prior Year|on Business Business Written Accrued Less | Accrued Less Balance from Balance from
Written| Before Before Dec. 31 of Payments Payments To Prior Year To Prior Year Prior Years Prior Years
Dec. 31 of the| Prior Year the Prior Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10
Recgivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)
a. 2014
1. Accrued
retrospective
premium $ $ $ 1,000 [$ $ (1,000) |$ $ 1,000 |$ AlS $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ B [$ $
b. 2015
1. Accrued
retrospective
premium $ $ $ $ $ $ $ C|$ $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ D|$ $
c. 2016
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ E |$ $
2. Reserve for rate
credits or policy
experience rating
refunds $ $ $ $ $ $ $ $ F|$ $
d. Total for Risk
Corridors $ $ $ 1,000 |$ $ (1,000) |$ $ 1,000 [$ $ $
A Concerns over collectibility
B.
C.
D.
E.
F.
(5) ACA Risk Corridors Receivable as of Reporting Date
1 2 3 4 5 5
Estimated Amount|  Non-Accrued Asset Balance
to be Filed or Final Amounts for (Gross of
Risk Corridors Program | Amount Filed with |  Impairmentor | Amounts Received | Non-Admissions) | Non-Admitted | Net Admitted Asset
Year CMS Other Reasons from CMS (1-2-3) Amount (4-5)
a. 2014 $ 465,000 |$ 404,000 |$ 61,000 |$ $ $
b. 2015 14,346,000 14,346,000
c. 2016 26,340,000 26,340,000
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NOTES TO FINANCIAL STATEMENTS

1 2 3 4 5 5
Estimated Amount|  Non-Accrued Asset Balance
to be Filed or Final | Amounts for (Gross of
Risk Corridors Program | Amount Filed with |  Impairmentor | Amounts Received | Non-Admissions) Non-Admitted | Net Admitted Asset
Year CMS Other Reasons from CMS (1-2-3) Amount (4-5)
d.  Total (atb+c) $ 41,151,000 |$§ 41,090,000 |$ 61,000 |$ $

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Adjustments to previously rendered claims reserve estimates are reflected in the statement of operations in the period in which the estimates are revised. Such reserve
adjustments consist of restatements of claim estimates and release of any margin associated with these estimates. Reserve adjustments were favorable by $7.5 million
year-to-date, decreasing the prior year-end claim reserve estimate of $238.3 million to $230.8 million

Note 26 — Intercompany Pooling Arrangements
No significant changes.

Note 27 -Structured Settlements

Not Applicable for Health Entities.

Note 28 - Health Care Receivables

No significant changes.

Note 29 - Participating Policies

No significant changes.

Note 30 - Premium Deficiency Reserves

No significant changes.

Note 31 - Anticipated Salvage and Subrogation

No significant changes.
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12
2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
84

9.1

9.11

9.2
9.21

9.3
9.31

10.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[X] No[ ]
If yes, date of change: 08/21/2017
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 03/03/2015

By what department or departments?
Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

QO

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

=2

o

)
) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
) Compliance with applicable governmental laws, rules and regulations;

)

o

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(
(
(
(
(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
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10.2

1.1

1.2

13.

141

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] No[ ]
If yes, give full and complete information relating thereto:
On deposit with the State of Michigan
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 103,096,449 109,966,868
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 103,096,449 $ 109,966,868
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Mellon Trust Pittsburgh, PA

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities"].
1 2
Name of Firm or Individual Affiliation
BlackRock U
Prime Advisor U
JP Morgan U
Seix Advisors U

17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nol[ ]

17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
N/A BlackRock 549300LVXYIVJKE13M84 SEC NO
N/A Prime Advisors N/A SEC NO
N/A JP Morgan 549300W78QHV4XMM6K69 SEC NO
N/A Seix Advisors 549300L714W19C7JV575 SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
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GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 86.9 %
1.2 A&H cost containment percent 1.5 %
1.3 A&H expense percent excluding cost containment expenses 8.5 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ 1] No [X]
2.4 |Ifyes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
A&H Non-Affiliates
10227....... 13-4924125......... 09/01/2016 | Munich Reinsurance America, INC...........cocuviinrineineineinesnesesssineiines N SSL/AI........ AUthOMZEd........ | s [,
10227....... 13-4924125.......... 09/01/2017 | Munich Reinsurance AMErica, INC...........c.cevevrevererereeseereereeeeereserenans N SSL/AIL....... Authorized........ [ oo [
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Statement as of September 30, 2017 of the Priority Health

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State,

Active

Etc. Status

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO =

Arizona.............

Arkansas.........cooevveeeenerienienennns

California..........
Colorado...........

Connecticut..........ceevveverercreienens

Delaware

District of Columbia............cc.cc......
Florida...............
Georgia.............

Hawaii..
Idaho....
lllinois...
Indiana.

Kansas.
Kentucky..
Louisiana..........

Maryland...........
Massachusetts..

Michigan...........
Minnesota.........
Mississippi........
Missouri............

Montana............

Nebraska
Nevada
New Hampshire

New Jersey.......

New Mexico......
New York..........

South Carolina.
South Dakota...
Tennessee...

Vermont...
Virginia.....

Washington.......

West Virginia....
Wisconsin

Wyoming...........

American Samo

U.S. Virgin Islands............ccccevenne.
Northern Mariana Islands............. MP

Canada.............

Aggregate Other alien................... OoT |..

Subtotal............
Reporting entity

Employee Benefit Plans
Total (Direct Business)

L= PR

contributions for

....919,715,576

DETAILS OF WRITE-

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page...........ccccevvueee

(Line 58 above)

Total (Lines 58001 thru 58003 plus 58998)

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(E
(a

)

Q14
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Statement as of September 30, 2017 of the Priority Health

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 — ORGANIZATIONAL CHART

Spectrum Health System
38-3382353

100% Ownership

93.9% Ownership 5.5% Ownership

Priority Health Managed
Benefits, Inc.
38-3085182

100% Ownership

Priority Advantage, LLC
82-2211831

Munson Healthcare
38-1362830

Healthshare
38-2146751

Priority Health (MI)
38-2715520
MAIC-25561

0.6% Ownership

100% Ownership

Trinity Health Plans
38-2663747

PHMB Properties, LLC
38-2715520

Priority Health Choice,
Inc. (M)
32-0016523
NAIC-11520

Priority Health
Insurance Company
Inc. (M)
20-1529553
NAIC-12208
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Statement as of September 30, 2017 of the Prio rlty Health

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 — ORGANIZATIONAL CHART

Spectrum Health Corporate Structure

I ——

* Spectrum Health Hospital Group is an assumed business name of
Spectrum Health Hospitals, to which Spectrum Health System has
delegated certain reserved powers. Spectrum Health System remains
sole member of the hospital corporations. 1



Statement as of September 30, 2017 of the Priority Health

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
3383 | Priority Health...........cccccone... 95561... [38-2715520.. | ....cecevrrrrnnes Spectrum Health System...........c.ccccovvviivinnnee Ownership......... | P
............................................................................................................ Munson HealthCare............cccoervirvrnrereernnnnee. | OWNErShip........ | P
............................................................................................................ Healthshare DBA The Healthshare Group....... | Ownership......... | P
3383 | Priority Health.........cccocovrunenne 11520... | 32-0016523.. | ...ovvoverrrenes Priority Health Choice, INC........ccooveverrerrinineanne 1] A Priority Health Ownership......... ....100.000 | Spectrum Health System...........ccccoceerrvnenenns | o Nere | s
3383 |Priority Health.............ccccevn.... 12208... |20-1529553.. | ..ccccevvrcrnen Priority Health Insurance Company.................... Ml [ Priority Health Ownership......... ....100.000 |Spectrum Health System...........ccccevvevveeerecns | o Nevooi [
3383 | Priority Health..........cccocoevveeens v 38-2715520.. | ..coovrerrevriens [ eereireiieiiens e PHMB Properties, LLC.........cccovvereirerereirirennnnn. 7] NIA....cccooone. Priority Health...........ccoevieieiveeieeceee s Ownership......... ....100.000 | Spectrum Health System...........ccoeveveervevees | o Neoroo [ e
3383 | Priority Health.........ccccocovrenee [ corvivernnnes 38-2663747.. | ..o Trinity Health Plans.........ccocovvennenencnnes 17] NIA ..o Priority Health...........covevereneneencrees Ownership......... ....100.000 | Spectrum Health System...........coovvvvrvirnennnns | o |\ SO RS
3383 | Priority Health..........cccocovrverens [ coviirriennes 38-3085182.. | ..cooeverrrirnns Priority Health Managed Benefits, Inc................ 7] NIA....ccoonne Spectrum Health System...........ccccocovivivrirnnnas Ownership......... ....100.000 | Spectrum Health System...........cccevvvvevrierees | e |\ RSO RS
3383 | Priority Health.........cccocoveunenne 82-2211831.. | oo Priority Advantage, LLC Priority Health Managed Benefits, Inc.............. Ownership ....100.000 | Spectrum Health System..........ccccocvrniniurnenne
.......... . | Spectrum Health Grand Rapids.. . | Spectrum Health System.. ....| Ownership......... |....100.000 |Spectrum Health System.
........ Spectrum Health Big Rapids Hospital................ Spectrum Health System...............ccccccceuevneeen.. | Ownership........ |....100.000 | Spectrum Health System...........ccoovveveveiernnnes
........ Spectrum Health Reed City Hospital.................. Spectrum Health System............ccccccccovurveneenn. | OWnership......... |....100.000 | Spectrum Health System..........ccccovvveeirrreunns
.......... . | Spectrum Health Gerber Memorial.. . . | Spectrum Health System.. ..| Ownership......... |....100.000 |Spectrum Health System.
........ Spectrum Health Ludington Hospital.................. Spectrum Health System................c.cc.ccuee.eo.. | Ownership....... |....100.000 | Spectrum Health System...........ccccecueivercrennes
........ Spectrum Health Pennock...........cccevreerenrnrinns Spectrum Health System............cccccecovvervirnenen. | OWnership......... |....100.000 | Spectrum Health System..........ccccoevvvverrnreinns
........ Spectrum Health United Hospital..............cc....... Spectrum Health System...............cccccevvevneene. | Ownership....... |....100.000 | Spectrum Health System...........ccoovevvvicriennes
........ Spectrum Health Kelsey Hospital....................... Spectrum Health System............cccccccoeurvereeeee. | Ownership......... |....100.000 | Spectrum Health System..........ccccocveevirrnennnes

Spectrum Health Zeeland Community Hospital. | ML.............. NIA.....ccoone Spectrum Health System.........ccccoecvevievernnnen. Ownership......... ....100.000 |Spectrum Health System...........cccccevvvevivinernne
Spectrum Health Continuing Care...........cc.cco..... 7] NIA.....cccoone. Spectrum Health System............cccccoovvivirinnnae Ownership......... ....100.000 | Spectrum Health System............cccccvevieriinnnne
........................................................................................................................................................ Spectrum Health Medical Group........c..coceecveeee [Mloeceeeees [NIAL.............. | Spectrum Health System..............cccccovevvvreennee. | OWnership......... |....100.000 | Spectrum Health System.........cccocvvvvrnvernenne.

Aster Explanation

| 1 |Spectrum Health Systems (EIN 38-3382353), Class A Shareholder - 93.9%; Munson Healthcare (EIN 38-1362830), Class B Shareholder - 5.5%; Healthshare (EIN 38-2146751), Class B Shareholder - 0.6%




Statement as of September 30, 2017 of the Priority Health

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:

* 955 6 12017 3 650000 3 =*

Q117



Statement as of September 30, 2017 of the Priority Health
Overflow Page for Write-Ins

NONE

Q18



Statement as of September 30, 2017 of the Priority Health

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition.
Current year change in encumbrances

Total gain (loss) on disposals............

Deduct amounts received on disposals

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn

Deduct current year's other-than-temporary impairment recognized

Deduct current year's depreciation

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

175,956

..................................... 1,075,430

....660,770

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.

Accrual of discount.............cceevivnne

Unrealized valuation increase (decrease).

Total gain (loss) on disposals

Deduct amounts received on disposals

Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.
Deduct current year's other-than-temporary impairment reCOgNIZEd...........cceveueiriereiiseee e

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total valuation allowance....................
. Subtotal (Line 11 plus Line 12)............
. Deduct total nonadmitted amounts......
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount...........ccouerrerrvnnnns
Unrealized valuation increase (decrease)
Total gain (loss) on disposals..............
Deduct amounts received on disposals

Deduct amortization of premium and depreciation....................

Total foreign exchange change in book/adjusted carrying value...

Deduct current year's other-than-temporary impairment recognized........

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted amounts......

Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 of prior year

Cost of bonds and stocks acquired
Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium.........

Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other-than-temporary impairment reCOgNIZEd...........ccuevevevrieieieirieeeese et nas

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccevvierierrirereriereeesee s
. Deduct total nonadmitted amounts......
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

532,470,604
227,566,465
465,457
...17,719,623
.......... 4,763,689
223,748,878
..................................... 1,747,276
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Statement as of September 30, 2017 of the Priority Health

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS

1. NAIC T (8):vermrereeereiseeeeseeieess sttt nents | rnestssssnenesesssans 841,246,110 | .ooovvvercrerccriens 557,179,622 | c.ooocverrrrrcrircnens 500,877,876 | ..oocvermrrreeeermerirseennenens 91,867 | covorceererieerienens 808,185,804 | ..o 841,246,110 | .ovoovvvrrrricricnns 897,639,723 | ..oovvvverircrinns 620,559,597
20 NAIC 2 ().t est e | seris s 49,518,584 | ....oocvevcriririninne 10,097,484 | ......covoivinrrciins 8,715,510 | oovovvrerececrieirinens (B52,176) | v.voverecerncrererirnenns 46,390,522 | ...oocveeriinrinninne 49,518,584 | ..., 50,548,382 | ...ovoriririrciinns 44,932,230
B NAIC 3 (@) ettt | eresenes s BBAT [ ovoeeirriieerieeieresiesisseniesees | eevirsssiess st | ettt [C1S) ] 91,631 | oo L A R 58,078 | ..ooverererreirrrircriins 150,038
B, INAIC 4 (). ceeeeereeeraeeeseeeese s ss st ss st ees | 4088 ee e e R | 588 e R RS eeR R | 48R R R SRR nt | HEseee Rttt | esEaeee sttt 20,034 | .oveoceeeeieeeeeennerensnnnnnes [ e (1 S 20,050
TR Y ) O O O OO PO OO OO DOOOT OO OO DO BTSSRSO 0 |
B, INAIC B (@)..-vevuvereeerseesseeeseesseesese e eesse et st st s s es st s | 008 EEE €0 E R E 808 Rt | £EEeEeEeeEEf e R e e E e et st | £E8eeEEeeEE e R et R een s | £EfeeEE Rt R e Rttt | eeeE R e E Rttt st | et e ettt s | ettt 0 | i
7. Total BONGS......vvuiieeiiiiieseni s sesesssens s ssssssenssnns | sesnessesssssnssessssnes 890,823,191 | oo 567,277,106 | ..o 509,593,386 | ....oveirieniriiiiiiniinns (260,728) | ...voovvicriiciiins 854,687,991 | ..o 890,823,191 | oo 948,246,183 | .....ccoovvrrniinnnnns 665,661,915
8.

0. INAIC 21ttt | eeee R R R £eE | e eR RS R R | He8E s R RS R R R £ | HEE8 R R R R R | S8 1R R AR R e | £EE RS Rt | HEsee et (O O
10, NAIC 3ottt bbbttt | 1R bbb RE et | R R s R R R Rk R e e | R R Rt R Rt | SeeRL LR R eRE | Seee R | ek e enen | ettt (O O
T1 NAIC 4ttt | Rk e R | e R e Rtk s s | eeR iR Rttt | eeehb Rt | Seees Rttt | ek et enen | eneb et (O RN
720 O O U O OO OO OO OO PP VOO PTSROTO BOPSRT TP (O O
13, INAIC B eesse et sees s eess st eessssesssnees | 1neeetseeesseeeseees et enestseessnnnssaes | eeeeeeeesaeesaeeeteeetseees et eeesteens | £4eeetereEeeetseeeRteeesenen et nentsenes | 4eeeteeeRteeeseeeetsene s ettt ereee | 4ereseeeE et nE et ees et eenes | Sees et ettt | eret sttt et 0 | s
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred SOCK..........ouirriiiriminsnisnresssessssnesensens | cosressesssenssssseenes 890,823,191 | .o 567,277,106 | ...oovveevrrreciecnens 509,593,386 | ....oveiriiriniieeninens (260,728) | ...vovvrecriiriis 854,687,991 | ..o 890,823,191 | oo 948,246,183 | .....coovvvrriviinnnns 665,661,915

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....527,744,474;  NAIC 2§....9,415,019; NAIC3§......... 0;

NAIC4S......... 0;

NAIC5S..

........ 0; NAIC6S.........0.




Statement as of September 30, 2017 of the Priority Health

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......orriirieriernerienes | s R KV F— )3, SN O 532,496,482 |....ccocoorvvririrririrnns 3,647,809 | ..o 206,354
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........cccviveieiriieireieiseese et sssssntenss | sessssessessessssssessessssessenss 315,027,419 | oo 303,802,012
2. Cost of short-term iNVeStMENtS ACUINEA...........ccvvicieiiciciieie ettt s bsasnas | sbsessssssessesssessesaessesaes 1,575,999, 111 | coovvreeeeeceees 1,063,490,171
3. ACCIUAN OF GISCOUNL.......ooviiieiiiit bbb bbb | bbbttt 505,537 | oo 246,333
4. Unrealized Valuation INCrEASE (AECTEASE)....... . ruuurerereereeereereeseesreesseseasessseesesseesessesseesaessessassessessessasssessessassssssessassssssess | 1etsessessssssesessassnessessasssssessassassessessanss | sesesssssssssssasssssessassessessssssssnssssnsneens
5. Total gain (I08S) ON QISPOSAIS.........ccvvriviiieeiiiiteieiee sttt bbb s et bttt et s s b st bessesesssnsebnaes | ebesssesesssesesnsesassesebesssbesssnaas 12,379 | e 16,155
6. Deduct consideration received 0N QISPOSAIS...........ccuiveieicveirieicie ettt b st bbb sestenas | ebsesstesteses s ses s seeses 1,358,391,386 | ..cocvovvevreerrcreienns 1,050,673,248
7. Deduct amortization Of PrEMIUML..........cccviiuiiiceiics bbbt a bbb ssebebnaens | bessssesesssesesssesesssaebes et esesnas 733,190 | oo 1,854,004
8. Total foreign exchange change in bOOK/AQJUSIEA CAIMYING VAIUE..........cc.cuuriuiurieereieeeeeiieiescie ettt asesseses | £reesessessessessessasssee st esssesestesssebsessantans | sessestassessees s b e s es s st e st s st s s baees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuuvueuririreireireireeeeieteee et seees | essessssssesessssssssesssssseesesssssnsessssssssnsessess | sressesassessessessnssssesseesssansessessessnsassessssnce
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccceuiririereiirieiieesieseisinies | erveissiesessssesse e ssssssenees 532,419,870 | ..oooveveieeeieeresinn 315,027,419
11, Deduct total NONAAMILEA BMOUNLS............cuiiierieeieeieciecsee et s s es | 26 seE et neE et snenentent e | Hoeesenenen e ent s st
12. Statement value at end of current period (LiNg 10 MINUS LINE T1)......coiiieiiiieieiisissiesssestsisssesseesssssiesesssssssessasssssssanes | esssssssessessssessessesssassasses 532,419,870 | oo 315,027,419

QsI03




Statement as of September 30, 2017 of the Priority Health

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement as of September 30, 2017 of the Priority Health

SCHEDULE E- VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

1
Year To Date
............................................................ 0
............................................ 36,278,042
................................................... 10,607

............................................ 54,223,458

................................................... 22,815

............................................ 31,548,893 | ...cvvnn. 54,249,115
........................................................ 257 |
.............................................. 4,739,623 | oo 0

QsI08




Statement as of September 30, 2017 of the Priority Health

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QE03
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Statement as of September 30, 2017 of the Priority Health

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. t

36179T AL 9 |GNMA#MA4511...... .. | 07/18/2017........ BANK OF NEW YORK. 46,355 43,906

36179T  CY 9 | GNMA #MA4587.... .. | 08/07/2017. BANK OF NEW YORK. 3,036,206 | ... 2,870,594

38374E  5M 5 |GNMA 2004-1 TE......ccoovvvirvrrrrirnne .. [ 09/11/2017........ BANK OF NEW YORK. 30,453 28,197

912810 QK 7 |US TREASURY N/B...... .| 07M12/2017........ BANK OF NEW YORK. 295,576 250,000

912810 RB 6 |US TREASURY N/B...... .. | 08/11/2017. BANK OF NEW YORK. 254,453 .250,000

912810 RT 7 |US TREASURY N/B...... .. | 08/04/2017........ BANK OF NEW YORK. 878,125 | oo 1,000,000

912810 RV 2 |US TREASURY N/B...... .. | 08/09/2017........ BANK OF NEW YORK. 1,698,880 | ..o 1,651,000

912810  RX 8 |US TREASURY N/B...... .| 09/08/2017........ BANK OF NEW YORK. 8,686,996 | .....ovveeeieeereeeieran 8,337,000

912828  2J 8 |US TREASURY N/B...... 08/07/2017........ BANK OF NEW YORK......cocovirririirirereineirnes 1,999,609 | ..o 2,000,000

912828 2R 0 |US TREASURY N/B...... .. | 09/26/2017........ VARIOUS 15,772,321 ....15,773,000

912828  C2 4 |USTREASURY N/B...... .| 08/31/2017........ BANK OF NEW YORK.......ccovvvuiririririnrrinerienes 1,003,008 1,000,000

912828 K5 8 |US TREASURY N/B...... 09/29/2017........ BANK OF NEW YORK......coovuiriiriererirererieirenes 6,446,393 | ... 6,465,000

912828 N8 9 |US TREASURY N/B...... .. | 07/12412017........ BANK OF NEW YORK. 99,148 100,000

912828 T8 3 |US TREASURY N/B...... .| 08/30/2017........ BANK OF NEW YORK. 1,490,977 ..1,500,000

912828 V7 2 |US TREASURY N/B...... 09/29/2017........ BANK OF NEW YORK......covvuririririrerirercrineirenne 5,642,284 | ..o 5,593,000

912828 W6 3 |US TREASURY N/B...... .. | 08/10/2017........ BANK OF NEW YORK. 1,508,027 ..1,500,000

912828 WN 6 |US TREASURY N/B...... .1 09/21/2017........ BANK OF NEW YORK. 1,142,894 ..1,128,000

912828 X4 7 |US TREASURY N/B...... 09/26/2017........ BANK OF NEW YORK.......ccovvurirrririririrreirnienns T51A7T8 | oo 750,000

912828 X8 8 |US TREASURY N/B...... .. | 08/14/2017........ BANK OF NEW YORK. 2,845,770 | oo 2,827,000

912828 XX 3 |US TREASURY N/B...... .| 08/16/2017........ BANK OF NEW YORK. 1,496,133 | oo 1,500,000

912833 7T 1 |USTREASURY STRIPS......cooiitiiirinerierinrineissiiesieseesesssissssesiessessssssssssenes. | avesesssssssenns 08/04/2017........ BANK OF NEW YORK.......ccovvviirirriririnrrirerienes 658,360 | ..o 1,000,000

912833 LA 6 |US TREASURY STRIPS......coiiiiiiimiimimirerinmisserenssmisseeneserssnssnesenssnssseessssesenssnsssnssnssnes | sossesesssssnes 08/17/2017........ BANK OF NEW YORK. 148,188 155,000

0599999.  Total - BONMS = U.S. GOVEIMMENL........cuuuiiiuiieiisieitietisstiissieseis et ss s s eest bbbk s fes e ks b e hE 8 E kL0888 f L0 E Lkttt beniini 55,931,634 55,721,697
Bonds - U.S. Special R e and Special A

30290T AN 2 [FREMF 2012-K21 B.....couiiriiiiceieiesieics it .. 1 09/27/2017........ BANK OF NEW YORK. 135,058 | ..oovoreeririceeeieeneeis 130,000

31335A  WW 4 |FHLMC G60661.......... .| 09/11/2017....... BANK OF NEW YORK. 3561176 | oo 3,369,961

3136AW  7J 0 [FNMA 2017-MB A2.......oomiiiiriiieteerierece st ssentsneens | soseesessnsianes 07/12/12017........ BANK OF NEW YORK.......covvuririmririerirercrieerenne 403,998 | ..o 400,000

3138L8 6M 1 |FNMA #AM8075 .. | 09/18/2017........ BANK OF NEW YORK.......ccovvvrirrieriirieininninenns 139,901 138,602

3138WD  WT 4 |FNMA #AS4257 .. | 08/16/2017........ BMOMTG.......ccoovurnne 1,720,790 ..1,625,303

3138WK  NL 5 | FNMA #AS9394 .. | 08/17/2017........ CITI-MTG TT1,383 | e 716,628

3138XY  BY 9 |FNMA #AW8154 .. | 09/11/2017. BANK OF NEW YORK. 26,258 25,217

31396W  SF 4 | FNMA 2007-60 ZB..........cccc.u. .. | 09/25/2017........ BANK OF NEW YORK. 2,883 2,883

31418C LG 7 | FNMA #MA3026 .. | 09/11/2017........ BANK OF NEW YORK. 368,111 354,886

735389 ZE 1 |PORT SEATTLE WA.. .. | 07/26/2017. CITICORP/SMITHBARNEY. 250,000 250,000

76116E  HJ 2 |RESOLUTION FDG STRIP .| 08/08/2017........ BANK OF NEW YORK. 3,809 5,000 |...... 1

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. .. .. . cueuututeieseustesieeersteatarsains  setssseeserasessseessesesseseseeseseeeeseeseeseeeE1eEs e seE o088 £E1eE 428 S 08 £E 8428421281848 S8 E 1128428412840 8 40812 E 4281 E sttt n st ennes seraseaes 7,383,367 | oo 7,018,480 | ......... 12,602 XXX e
Bonds - Industrial and Miscell:

00206R  EP 3 [ ATET INC..oiiriiririiiceericisersie ittt sssnsensnns | avssessessanene 07/27/2017........ BANK OF NEW YORK.......covvurirrririinreieinnienns 651,557 | oo 653,000 |...... 2FE

023764  AA 1 | AMERICAN AIRLINES 16-2 A P....ooviiicieieeeiciee s .. | 07/06/2017........ BANK OF NEW YORK. 25,465 25324 | oo 67 |1FE

02376A  AA 7 | AMERICAN AIRLINES 17-2 AAP .| 07/31/2017........ BANK OF NEW YORK. 20,000 20,000 |...... 1FE

02527T  AA 4 [ACAR 2017-3 Aot | oerenssenenenes 08/29/2017........ BANK OF NEW YORK.......cocovrirririerirereireirnes 272,993 | oo 273,000 |...... 1FE

03027X AP 5 | AMERICAN TOWER CORP .. | 07/20/2017........ CITIGROUP/ELECTRONIC. 500,150 500,000 [ ..ooorvrrierieiererieereieenine 1,233 | 2FE .o

03065H  AE 8 | AMCAR 2017-3B.....ccccvvvrrrirerinrenns .| 08/08/2017........ BANK OF NEW YORK. 105,975 106,000 |...... 1FE

035242 AP 1 | ANHEUSER-BUSCH INBEV.......cccoiiiirniiniiiniieieineieiesinesesissiessesissiessesssssssssssensns | sonseessnsnnes 09/12/2017........ BANK OF NEW YORK......cocvvureviririrerirereiineirenes 12,461 12,000 [ .o 52 |2FE

037833 CX 6 |APPLE INC .. | 09/28/2017........ BANK OF NEW YORK. 169,706 169,000 | ovovvnvcirireseeeeenis 1,437 |1FE e

037833 DB 3 |APPLE INC .| 09/05/2017........ BANK OF NEW YORK. 124,860 125,000 |...... 1FE
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SCHEDULE D - PART 3
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
040555  CW 2 | ARIZONA PUB SVC......cooitiiiirieinrieriesintiesissiseesise s sisssessssssssssssens | sossesessssnes 09/06/2017........ BANK OF NEW YORK......cocvvurevirrirerirerciineirenns 99,931 | cooieieree s 100,000 |........ 1FE
04685A  2E 0 |ATHENE GLOB FDG .. | 09/18/2017........ BANK OF NEW YORK. 63,781 64,000 416 | 1FE
05526D BC 8 |BAT CAP CORP .. | 08/08/2017. BANK OF NEW YORK. 103,000 .103,000 2FE
05526D BE 4 |BAT CAP CORP .. | 08/08/2017........ BANK OF NEW YORK. 384,000 384,000 2FE
059165 EJ 5 |BALTIMORE GAS & ELEC .. | 08/21/2017........ BANK OF NEW YORK. 123,999 125,000 |........ 1FE
06051G ~ FF 1 |BANK OF AMER CORP. .. | 08/29/2017. BANK OF NEW YORK. 106,264 .100,000
06051G  FZ 7 |BANK OF AMER CORP. .. | 09/07/2017........ BANK OF NEW YORK. 24,980 25,000
06051G  GR 4 |BANK OF AMER CORP. .| 07/18/2017........ BANK OF NEW YORK. 962,000 | ..o 962,000
118230 AN 1 |BUCKEYE PRTNRS LP.... .| 07/2712017........ BANK OF NEW YORK. 51,971 50,000
120568  AY 6 |BUNGE LTD FIN CO...coviiiiiieiniiesicise et 09/26/2017........ BANK OF NEW YORK......cocovirririirirereineirnes 29,978 30,000
125509 BV 0 | CIGNA CORP .. | 09/05/2017........ BANK OF NEW YORK. 74,856 75,000
14314W  AD 3 |CARMX2017-3 A3 .| 07/18/2017........ BANK OF NEW YORK. . 105,979 | oo 106,000 |........ 1FE
166764  BD 1 |CHEVRON CORP........cccoovvmirnrrnrirernriniires 07/10/2017........ JP MORGAN......cvirirrieriireieeie e 768,540 | ..o 750,000 [ oo 3,880 [1FE.....cccovimirernnnne
17305E  GH 2 |CCCIT 2017-A9 A9.......coovovrirrirnnne .. | 09/25/2017........ CITI-MTG 2,499,814 | ..o 2,500,000 |........ 1FE
202795  JK 7 | COMMONWEALTH EDISON CO............... .| 08/16/2017........ BANK OF NEW YORK. 199,452 | oo 200,000 |........ 1FE
22160K AL 9 [ COSTCO WHOLESALE CORP.......ccoeviimiriiieieiirerieientienississsesisessssssiesssisseessnssene | esseessssenenes 09/07/2017........ BANK OF NEW YORK......covvuririririrerirercrineirenne 30,503 30,000 | oo 259 | 1FE
224044  CJ 4 |COX COMMUNICATIONS INC .. | 07/2412017......... BANK OF NEW YORK. 76,632 77,000 |........ 2FE
233046  AD 3 |DNKN 2015-1A A2ll .1 09/20/2017........ BANK OF NEW YORK. 59,414 58,500 | ..vvvererierirrierinrieinae 207 | 2FE
233046  AE 1 [ DNKN 2015-TA AZL....comiiiiiieiciiiieieie et ssssnienses | seeesseseenens 09/14/2017........ BANK OF NEW YORK.......ccovvurirrririririrreirnienns 285,000 | ..o 285,000 |........ 2
23317TH  AG 7 | DDR CORP.....ouiiiiitiieie it .. | 08/16/2017........ BANK OF NEW YORK. 74,827 75,000 | ..covrenen. 8 |2FE
23342E AC 2 [DTAOT 2017-3A C..ovovvvrvrrirererincines .| 08/08/2017........ BANK OF NEW YORK. 182,981 | oo 183,000 |........ 1FE
233550 AE 6 | DXC TECH CO..oouivirrirririiiiisiiesiesisseissiesssie st sessssssssesssessesssssssssssssssesssesssns | svesesssssssenes 08/14/2017........ BANK OF NEW YORK.......ccovvviirirriririnrrirerienes 70,000 70,000 |........ 2FE.
25389 AR 7 |DIGITAL REALTY TRST LP.............. .. | 08/11/2017........ BANK OF NEW YORK. 50,094 50,000 | .ooererirrriiirnes 29 | 2FE
26208F  AJ 0 [DRIVE 2017-2 Cu.ooeoeerie st .| 07/25/2017........ BANK OF NEW YORK. 40,998 41,000 |........ 1FE
269246  BQ 6 |E*TRADE FINL CORP.......coriiiiiierintiesiseieiesie e sesesssnssss e ssssssseninnins | coesesessssnes 08/15/2017........ BANK OF NEW YORK......cocovuirririerirereieirenes 26,960 27,000 |........ 2FE.
32059B AE 8 |FIAOT 2017-2AB .| 0711172017 ........ BANK OF NEW YORK. 82,997 83,000 |........ 1FE
369604 BF 9 |GENERAL ELEC CORP................. .| 09/27/2017......... BANK OF NEW YORK. 275,994 | oo 263,000 [ ..o 4,309 |[1FE ..o
37045V AJ 9 | GENERAL MTRS CO, 09/27/2017........ BANK OF NEW YORK.......covvuririmririerirercrieerenne 530,697 | ..o 526,000 | ...oovverirreireiereceeniens 13,524 |2FE.....ooovviirin
37045V AL 4 | GENERAL MTRS CO .. | 09/28/2017........ BANK OF NEW YORK. 180,053 150,000 28 | 2FE
37045V AQ 3 | GENERAL MTRS CO, .. | 08/11/2017........ BANK OF NEW YORK. 149,564 150,000 68 | 2FE
38141G WJ 9 | GOLDMAN SACHS GRP INC.... .. | 09/15/2017........ BANK OF NEW YORK. 10,024 10,000 67 |1FE
38141G WM 2 | GOLDMAN SACHS GRP INC .. | 08/01/2017. BANK OF NEW YORK. 25,083 25,000 20 | 1FE
38143U  8F 1 |GOLDMAN SACHS GRP INC.... . .. | 07/05/2017........ BANK OF NEW YORK. 5,057 .5,000 54 | 2FE
38145G  AG 5 | GOLDMAN SACHS GRP INC................. .| 07/2712017........ BANK OF NEW YORK. 24,738 25,000 122 |1FE
413875 AS 4 |HARRIS CORP. .. | 07/13/2017. BANK OF NEW YORK. 22,012 20,000 218 | 2FE
418056 AV 9 |HASBRO INC .. | 09/08/2017........ BANK OF NEW YORK. 30,961 31,000 2FE
44107T  AX 4 |HOST HOTELS & RESORTS LP............... .. | 08/04/2017........ BANK OF NEW YORK 51,379 50,000 748 | 2FE
46625H RX 0 |JPMORGAN CHASE & CO.... .. | 09/28/2017. BANK OF NEW YORK. 40,194 40,000 487 | 2FE
46636V AC 0 |JPMCC 2011-C5 A3......... .. | 09/18/2017........ BANK OF NEW YORK. 101,040 95,251 210 [1FE
466380 AC 0 |JPMCC 2012-C8 A3......... .. | 0712412017 ........ BANK OF NEW YORK. 14,185 14,000 29 1
501044  DC 2 |KROGER CO....ccvvumiiuiiriiiriiieiieiissieesesis sttt .1 07121/2017........ BANK OF NEW YORK. 25,051 25,000 425 | 2FE
521865  AY 1 |LEAR CORP........coiiiiieiiieieseietis sttt | coenisessessanes 08/14/2017........ BANK OF NEW YORK.......cocovrirririerirereireirnes 27,802 28,000 |........ 2FE.
532457  BR 8 |ELILILLY & CO .. | 09/27/2017........ BANK OF NEW YORK. 121,792 115,000 AFE s
55282M  AA 2 |MAD 2017-330M A .| 07/28/2017........ BANK OF NEW YORK. 253,749 250,000 1FE
585055  BU 9 |MEDTRONIC INC.......ccoiiiiiiiiiicieniieistieie e sssssessssssssessnenens | soesesessssenes 09/27/2017........ BANK OF NEW YORK......cocvvureviririrerirereiineirenes 176,709 | oo 155,000 1FE
59156R  BD 9 [METLIFE INC......oiiiiiiiiiiieieiistiesii sttt | anssessessssene 09/14/2017........ BANK OF NEW YORK.......coovvuirrririiriereineienes 51,265 50,000 1FE
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59217G  CK 3 |METROPOLITAN LIFE GLOB FDG INC.... .1 09/12/2017 BANK OF NEW YORK.... 149,705 1FE

594918  BJ 2 |MICROSOFT CORP..........ccc.... .1 07110/2017........ JP MORGAN 765,893 TFE i
61744Y  AK 4 [ MORGAN STANLEY.......cooiiiiimiiniiieiiierirsiese st ssssssesesssesesssssesenes .1 07119/2017........ BANK OF NEW YORK.... 281,000 1FE

61764B  AA 1 [MSC 2014-150E A......c.cvrvvrinnnee .| 08/04/2017........ BANK OF NEW YORK.... 154,119 1FE

637417  AK 2 |NATIONAL RETAIL PPTYS .| 09/06/2017........ BANK OF NEW YORK.... 124,491 | oo 125,000 ] e 2FE

63743H EQ 1 |NATIONAL RURAL UTILS COOP FIN CORP. .| 08/23/2017........ BANK OF NEW YORK.... 124,975 | oo 125,000 e 1FE

638671  AK 3 | NATIONWIDE MUTUAL INS.....cooiiiirrriiireriisiresisersisssiessssssisesssisssessssssssssssssssnsns | soeseessessnes 09/11/2017........ BANK OF NEW YORK. 83,653 | oo 0,000 | i 365 | 1FE

665772 CQ 0 |NORTHERN STATES PWR MN .| 09/06/2017........ BANK OF NEW YORK.... 123,754 | oo 125,000 e 1FE

668138  AA 8 |NORTHWESTERN MUT LIFE .1 09/21/2017........ BANK OF NEW YORK.... 672,884 ..674,000 |........ 1FE

67103H AF 4 |O'REILLY AUTOMOTIVEINC.... .| 08/10/2017........ BANK OF NEW YORK.... 30,950 31,000 |........ 2FE

67575N  AY 9 |OMART 2017-T1 AT1 .| 09/08/2017........ BANK OF NEW YORK.... 103,000 | oo 103,000 |........ 1FE

67575N  BA 0 |OMART 2017-T1 CT1.coiiiiiriririiciieniieniesiseesssiessssessessssssssssssssssessesssesssssissnes | coevesenesnenns 09/08/2017........ BANK OF NEW YORK.......ccovvvuiririririnrrinerienes 118,000 | oo 118,000 |........ 1FE

678858 BS 9 |OKLAHOMA GAS & ELEC .| 08/08/2017........ BANK OF NEW YORK.... 99,682 | oo 100,000 |........ 1FE

68268N AP 8 | ONEOK PRTNRS LP .1 07110/2017........ BANK OF NEW YORK.... 26,769 25,000 | .ooererieieeneieieiae 402 | 2FE

693304 AV 9 |PECO ENERGY CO. .1 09/11/2017........ BANK OF NEW YORK. 49,812 50,000 |........ 1FE

693475 AT 2 |PNCFINL SVCS.... .| 08/23/2017........ PNCB. 1,006,780 | ..o 1,000,000 | ..o 8,663 [1FE.....cccovvircrerne
69352P  AM 5 [PPL CAP FDG INC......oviiiieiiierinriieisiieiie sttt enssssssssessssessnenes | con . | 09/06/2017. BANK OF NEW YORK.... 31,613 32,000 |........ 2FE.

708696 BY 4 |PENNSYLVANIA ELECTRIC CO... .| 09/05/2017........ | BANK OF NEW YORK. 46,933 47,000 2FE

T4153W  CN 7 | PRICOA GLOB FDG.......coiirmiirririeirsieissssie st sssssessssssssesssenes .1 09/14/2017........ BANK OF NEW YORK.... 149,846 1FE

74333)  AA 9 |PROG 2017-SFR1A.... .1 07113/2017........ BANK OF NEW YORK.... 99,999 1FE

74368C  AH 7 |PROTECTIVE LIFE GLOB .| 08/15/2017........ BANK OF NEW YORK.... 200,000 1FE

7591EP  AM 2 |REGIONS FINL CORP .| 08/07/2017 BANK OF NEW YORK.... 49,975 2FE

774341 AK 7 |ROCKWELL COLLINS INC.... .1 09/28/2017........ | BANK OF NEW YORK. 530,750 2FE

842400 GG 2 |SOUTHERN CA ED .1 09/05/2017........ BANK OF NEW YORK.... 107,283 TFE i
845743  BR 3 |SOUTHWESTERN PUB SVC .| 08/02/2017........ BANK OF NEW YORK.... 198,850 1FE

86765B AS 8 | SUNOCO LOGISTICS PRTNR .| 08/24/2017........ BANK OF NEW YORK.... 84,555 2FE. e
88579Y AY 7 [3MCO. .| 09/21/2017 BANK OF AMERICA 347,851 1FE

89236T EC 5 |TOYOTAMTR CREDIT CORP .| 09/05/2017........ | BANK OF NEW YORK.... 124,746 1FE

902494  BF 9 |TYSON FOODS INC .| 08/21/2017........ BANK OF NEW YORK.... 21,959 2FE

907818  EQ 7 |UNION PACIFIC CORP .1 09/12/2017........ BANK OF NEW YORK.... 50,950 1FE

90931M  AA 4 |UNITED AIR 2016-1 APT...... . 09/28/2017........ BANK OF NEW YORK.... 72,165 1FE

91324P CP 5 [UNITEDHEALTH GRP INC.......ocviiuiiieiiieiniirisiesissiesiesesssssessessssesssesessssssnsens .| 09/07/2017........ BANK OF NEW YORK.... 133,453 | oo 125,000 729 |1FE

92277G  AD 9 |VENTAS REALTY LP/CAP CORP .1 07113/2017........ BANK OF NEW YORK.... 15,327 15,000 | ... 120 |2FE

92343V EB 6 | VERIZON COMMUNICATIONS........cooiriiirirnrieinnisiesissiseesssisesessssssssssssesssssessens. | osssesassenes 08/25/2017........ BANK OF NEW YORK. 58,843 59,000 | ..ovvrrirrrieirerien 77 | 2FE

928563 AB 1 |VMWARE INC .| 08/16/2017........ BANK OF NEW YORK.... 38,919 39,000 |........ 2FE

928563 AC 9 |VMWARE INC CLA.......coviiririreriiiens .| 08/16/2017........ BANK OF NEW YORK.... 180,392 | oo 181,000 |........ 2FE.

92890N AW 9 |WFRBS 2012-C10 AS...... .1 09/2712017........ BANK OF NEW YORK.... 207,210 | oo 205,000 506 | 1FE

949746  SA 0 |WELLS FARGO & CO.......cccccenu. .| 08/01/2017........ BANK OF NEW YORK.... 49,601 50,000 23 |1FE

96042M  AJ 8 |WLAKE 2017-2AC.......cecvvenee 08/01/2017........ BANK OF NEW YORK.......covvurirrririinreieinnienns 128,997 | oo 129,000 |........ 1FE

961450  AA 3 |WESTROCK CO.....cocoevmrnrierirircririrenee .| 08/21/2017........ BANK OF NEW YORK.... 49,861 50,000 |........ 2FE.

98161T  AD 7 |WOART 2017-B A3 .| 07/25/2017........ BANK OF NEW YORK.... 73,981 | oo 14,000 | e 1FE

06367T  G3 8 | BANK OF MONTREAL .| 09/06/2017........ BANK OF NEW YORK.... 199,728 | oo 200,000 | e 1FE

064159  JX 5 |BANK OF NOVA SCOTIA .| 0711172017 ........ BANK OF NEW YORK.... 99,986 | ..ovverrerereireirerenieenenn. 100,000 | e 1FE

064159 KD 7 |BANK OF NOVA SCOTIA .| 09/14/2017 BANK OF NEW YORK.... 49,909 | .o 0,000 [ 1FE

11271L  AB 8 |BROOKFIELD ASSET MGMT INC. .1 09/11/2017........ | BANK OF NEW YORK. 10,914 2FE

380881 ED 0 |GCCT2017-4AA......ccovvvvvviirinne .| 08/08/2017 BANK OF NEW YORK.... 394,000 | .ooovvvrrerreerneeenne. 394,000 | 1FE
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05565Q DN 5 | BP CAP MKTS PLC.......ciiiiriiiitieeiiieisseiee st (SR 09/14/2017........ BANK OF NEW YORK......cocvvurevirrirerirerciineirenns 58,000 58,000 |........ 1FE
225401  AC 2 |CREDIT SUISSE GRP AG C... 09/28/2017........ BANK OF NEW YORK. 261,318 250,000 .2,468 | 2FE...
36164Q MS 4 |GE CAPINTL FDG C 09/12/2017. BANK OF NEW YORK. 404,752 3,097 |1FE...
686330 AH 4 |ORIX CORP . |C.... 07/10/2017........ BANK OF NEW YORK. 49,926 50,000 |........ 1FE
75625Q  AE 9 |RECKITT BENCKISER TSY.. .|C.... 09/28/2017........ BANK OF NEW YORK. 237,372 240,000 TFE. s
78448T  AB 8 | SMBC AVIATION CAP... . |C 07/12/2017. BANK OF NEW YORK. 330,590 .331,000 2FE.
80281L  AD 7 | SANTANDER UK GRP HLD C... 07/10/2017........ BANK OF NEW YORK. 6,100 .6,000 2FE
822582 AN 2 |SHELL INTL FIN . |C.... 07/21/2017........ BANK OF NEW YORK. 248,676 | ..o 200,000 TFE s
89153V AG 4 | TOTAL CAP INTL SA .|C.... 09/14/2017........ BANK OF NEW YORK. 26,532 25,000 1FE
961214  DQ 3 | WESTPAC BKG CORP.............. Cuovrvnns 07/31/2017........ BANK OF NEW YORK......coiiiiiiiiniinisiinnines 100,086 | oo 100,000 1FE
3899999. Total - Bonds - Industrial and Miscellangous..................cccccoeuevereeeierericcrerercereccenne 20,024,882 ....19,750,075 64,518
8399997. Total - Bonds - Part 3......... 83,339,883 ....82,490,252 278,401
8399999, TOAl - BONMMAS. ...ttt e st E o0 E e S fE1eEeeEE e R E R e f R R R E LRt E SRR R R eeinerenes 83,339,883 | oo 82,490,252 | .cooovvrvvniinn 278,401
Common Stocks - Mutual Funds
233203 58 7 |DFAEMERGING MKTS VAL.....c.oviiiiiiiiiiineiesieissieseissiessssssesssssssssssssesnnins | soeresessesnnes 09/28/2017........ DIVIDEND REINVESTMENT.......oviiiiiriiirieisniseieeiseresesssiesssssseesissssssessenens | eoereressennnes 2,798.320 81,179 XXX e 1
233203 B2 9 | DFAINTL ittt | cietesenisianes 09/28/2017........ DIVIDEND REINVESTMENT......cotiiriiieiinrirernrieiesinsisessneessesssesessssssesessenens | coseesensnssnes 2,459.599 52,119 XXX |
921943 88 2 | VANGUARD DEV MKTS IX FD....ootiuuiviiirrimriniiesiiesiesiesesssssessesssesssesessessnsens .. | 09/19/2017........ DIVIDEND REINVESTMENT.......cootiiiririrririeiiineriesiesessessssssssssesiesesssesns | svesesesssionns 8,279.861 115,504 XXX L
922031 74 5 |VANGUARD INFLATION PROTECTED FD . .1 09/21/2017........ VARIOUS.......cooiiiiiii ettt ssseniens | eebeessssesessssiess s enene 55,571.154 592,208 XX e |
922040 10 0 | VANGUARD INSTL IX FD..cooiiuiiriiiierieieierisisesssisissssssssssssesssssssssessssssssesssssnssns | sossesessossnes 09/21/2017........ VARIOUS ..ottt snsssssnssssens. | osvesssensenes 5,078.419 1,145,063 XXX |
922042 60 1 |VANGUARD EMERGING MKT STK IX .. 1 09/19/2017........ DIVIDEND REINVESTMENT......coiiiiiirriniirersrisriesissrsesseiessssseeessssssesessenens | eoereressensnes 3,058.773 85,952 XXX e |
922908 83 5 | VANGUARD MID CAP IX....couiiiieiirieiireiisireriesissisesissiessssi s sesssssssenes . 09/26/2017........ VARIOUS ..ottt | oebiessseesessss st 13,909.694 | ..o 547,900 XXX L
922908 87 6 | VANGUARD SMALL CAP IX FD....cvuuiiiriiiiiiinniicnisnisssisssiessnssenssssessssssssssssnssensenesnne | avessssssnsenns 09/19/2017........ VARIOUS......coiittiitiiiiii ettt nissnsnnes | eonsssessenessenssnesssssnssnens 16,263.274 | oo 1,054,294 XXX e |
9299999. Total - Common Stocks - Mutual Funds. 3,674,219 XXX 0
9799997. Total - Common Stocks - Part 3. 3,674,219 XXX 0
9799999, TOAl - COMMION SHOCKS. ... erereterersserteseresersses st ses ettt E e ree feeEseEEoEE o0 E SR et EEE o EfeEE S80S E R0 E S E S8 E 4R E R E LS E Rt e erbnirenes 3,674,219 XXX 0
9899999. Total - Preferred and Common Stocks. 3,674,219 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks...... 87,014,102 XXX 278,401
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Bonds - U.S. Government
36179M LA 6 | GNMA#MAD321.....ovoeirenrierenis .| 09/01/2017. | MBS PMT 1,553 (26) 1,553 [ oveereinerinnns [ vvrenerneriinnns | oveenernennnnen0 [ e 48 [08/20/2042. [ 1.......ovevenee
36179N  JG 4 |GNMA#MA1163 ..109/01/2017. | MBS PMT, 7,503 (124) 7,503 | oo | e | evvveiiennenn0 [ 361 | 12/20/2038.
36179N LK 2 | GNMA #MA1230 ... |.. [ 09/01/2017. | MBS PMT, 5,924 (65) 5,924 | ..o | eevierieniesni | evieniirerieenn0 [ e 248 | 09/20/2039.
36179Q 6S 5 |GNMA#MA2681.........ooooverecieis ..109/01/2017. | MBS PMT, 1,862 (40) 03/20/2045.
361798 2Q 9 | GNMA #MA4383 .| 09/01/2017. | MBS PMT 64,572 (167) 04/20/2047.
36179S QZ 3 |GNMA #MA4072 11 09/01/2017. | MBS PMT....ooriririieinerieeieeenns [ everieniseisneninsines | eeresesneens 16,410 (243) 11/20/2046.
36179T AL 9 |GNMA #MA4511 ..109/01/2017. | MBS PMT 1,940 (3) 06/20/2047.
36179T CY 9 | GNMA #MA4587 .| 09/01/2017. | MBS PMT 9,636 (6) 07/20/2047.
36184K HB 6 | GNMA #M0226. .1 09/01/2017. [ MBS PMT.....cviiiiireriiieenrineinnins | vevenersessssnessssneees | vvereriees 11,142 (57) 05/15/2045.
361858 SU 1 | GNMA #AM8631 .| 09/01/2017. | MBS PMT 3,856 (26) 07/15/2045.
36185C 6L 3 | GNMA #AM9875 .. 07/18/2017. | VARIOUS 50,020 (1,275) 06/15/2045.
36186N L2 3 | GNMA #AN5745.. ..109/01/2017. | MBS PMT (111) 07/15/2045.
36186N MM 8 | GNMA #AN5764.. ..| 07/27/2017. | VARIOUS (659) 07/15/2045.
36186N MP 1 [ GNMA #AN5766.. ..109/01/2017. | MBS PMT, (4) 07/15/2045.
36186P R8 9 |GNMA#AN6811.. .| 09/01/2017. | MBS PMT ) 07/15/2045.
36195H HF 1 |GNMA #AV6530.. ..109/01/2017. | MBS PMT, 3,826 (116) 08/20/2046.
36202V XU 0 |GNMA#610991... ..109/01/2017. | MBS PMT 5,719 . . 10 5,719 06/15/2034.
3622A2 BW 1 |GNMA #783653... .| 09/01/2017. | MBS PMT 7,228 7,228 ...7,950 (76) (76) 7,228 08/15/2040.
36291E RM 5 |GNMA #626092... ..109/01/2017. | MBS PMT, 24,167 24,167 24,578 (13) (LK) ) SISO IO 24167 | oo s 03/15/2034.
36291S  PT 1 |GNMA #63683 .| 09/01/2017. | MBS PMT 197 197 201 0 197 11/15/2034.
36295N ND 5 |GNMA#675488... 11 09/01/2017. | MBS PMT....ooiiiiriieineiineiieeenns [ eversesiseesesisssines | eoeresneens 10,006 | ..ooovveneee 10,006 | ..coovrvnne 9,980 0 [T IS 10,006 | ..oouverrireens | cerveeeieeieeens 06/15/2038.
36295Q LK 4 |GNMA#677230... .| 09/01/2017. | MBS PMT 5 0 5 08/15/2038.
362958 C8 7 |GNMA#678795... .| 09/01/2017. | MBS PMT 5,057 (11) 5,057 12/15/2037.
36296K MW 9 | GNMA #693473... .| 09/01/2017. | MBS PMT 954 (1) 954 06/15/2038.
36296U HC 7 |GNMA#70142 .| 09/01/2017. | MBS PMT 8,353 49 8,353 11/15/2038.
38373Q 3T 6 | GNMA 2003-46 ND. .. 09/01/2017. | MBS PMT 7,018 (75) 7,018 06/20/2033.
383738 BV 8 |GNMA 2003-10 KJ.. .| 09/01/2017. | MBS PMT 1,828 (22) 1,828 02/20/2033.
383738 TN 7 | GNMA 2003-20 MB. .| 09/01/2017. | MBS PMT 5,867 (100) 5,867 03/16/2033.
38373V 2C 3 |GNMA 2002.80B.... ..109/01/2017. | MBS PMT 2,019 (22) 2,019 11/20/2032.
38373V WR 7 | GNMA 2002-69 PD.. .. |..109/01/2017. | MBS PMT. 1,516 (17) 1,516 10/20/2032.
38373V WZ 9 |GNMA 2002-69 BE..........cooooerrrrinrirciins .1 09/01/2017. | MBS PMT 2,740 (29) 2,740 10/20/2032.
38373Y 5Y 6 |GNMA 2003-15 PE.. .| 09/01/2017. | MBS PMT 2,073 (28) 2,073 02/20/2033.
383742 M3 4 | GNMA 2008-34 PG. .| 09/01/2017. | MBS PMT 4,002 (36) 4,002 04/20/2038.
383742 U9 2 | GNMA 2008-35 EC.. ..109/01/2017. | MBS PMT 30,603 (405 TSN ISP 30,603 | oo e 10/20/2037.
38374B NY 5 |GNMA 2003-58 PC.. .| 09/01/2017. | MBS PMT 6,170 (47) 6,170 07/20/2033.
38374B QT 3 | GNMA 2003-65 AK ..109/01/2017. | MBS PMT, 1,940 (34) 1,940 03/20/2033.
38374C YU 9 |GNMA 2003-84 PC.. .| 09/01/2017. | MBS PMT 603 (6) 603 10/20/2033.
38374D 5M 7 |GNMA2008-31 PC.. .| 09/01/2017. | MBS PMT 2,515 (33) 2,515 04/20/2038.
38374D 7K 9 |GNMA2008-41 PE.. ..109/01/2017. | MBS PMT 4,540 (47) 4,540 05/20/2038.
38374D B4 0 |GNMA 2008-26 JP.. ... |.. | 09/01/2017. | MBS PMT 3,389 (21) 3,389 03/20/2038.
38374E 5M 5 | GNMA 2004-1 TE.....oocovvvomrineineiiniieniins .1 09/01/2017. | MBS PMT....ooiiririieiseiinsienenn | reeriesiseisensinsinns | coenerenens 14,042 (172) | covevvneiveines | v 14,042 | oo | e 06/20/2033. | 1..cccvvrvrnns
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38374F ET 7 | GNMA 2004-15 AY .| 09/01/2017. | MBS PMT 3,965 | .o 3,965 | ..o 4,382 (37) 3,965 02/20/2034.

38374F GZ 1 |GNMA 2004-16 AE .| 09/01/2017. | MBS PMT 799 (6) 799 02/20/2034.

38374F N7 5 | GNMA 2004-18 WD. ..109/01/2017. | MBS PMT, 2,299 (23) 2,299 02/20/2034.

38374G 4D 1 | GNMA 2004-42 DB.. .. |..109/01/2017. | MBS PMT. 330 3) 330 06/16/2034.

38374G  SA 1 |GNMA 2004-37 B....c.occvverrirnrierseicirns ..109/01/2017. | MBS PMT, 2,346 (27) 2,346 04/17/2034.

38374H 5D 8 | GNMA 2004-69 AD .| 09/01/2017. | MBS PMT 1,782 (15) 1,782 09/20/2034.

38374H 6M 7 | GNMA 2004-69 GC .| 09/01/2017. | MBS PMT 2,526 (19) 2,526 04/20/2034.

38374 SK 3 | GNMA 2004-82 UY.. ..109/01/2017. | MBS PMT 438 (5) 438 10/20/2034.

38374K 2D 4 | GNMA 2005-33 AY.. ...| .. 09/01/2017. | MBS PMT 1,318 (18) 1,318 04/16/2035.

38374K NP 4 |GNMA2005-5 EC........cccooovvreririnriiniins .| 09/01/2017. | MBS PMT 3,661 (33) 3,661 07/20/2034.

38374K P2 3 | GNMA 2005-26 XY .| 09/01/2017. | MBS PMT 2,866 (39) 2,866 03/20/2035.

38374K  TX 1 |GNMA 2005-13 AE .| 09/01/2017. | MBS PMT 862 (11) 862 09/20/2034.

38374K XC 2 | GNMA 2005-16 EY ..109/01/2017. | MBS PMT 7,649 (61) 7,649 02/20/2035.

38374L 2G5 | GNMA 2005-70 BY .| 09/01/2017. | MBS PMT 256 ") 256 09/20/2035.

38374L G8 8 | GNMA 2005-63 B.... . 109/01/2017. [ MBS PMT.....cvmiiiiieriniicenrineiinins | revenersesesierssineenes | vvereriees 10,055 (1)) SR IR 10,055 | oo [ v 08/20/2035.

38374L HA 2 | GNMA 2005-48 CY.. .| 09/01/2017. | MBS PMT 635 8) 635 06/20/2035.

38374L KD 2 |GNMA 200549 B.... ..109/01/2017. | MBS PMT, 3,614 (39) 3,614 06/20/2035.

38374L RM 5 | GNMA 2005-56 BD.. ..109/01/2017. | MBS PMT 5,568 (55) 5,568 07/20/2035.

38374L WF 4 | GNMA 2005-54 JE.. .| 09/01/2017. | MBS PMT 1,226 (12) 1,226 07/20/2035.

38374M  SY 6 | GNMA 2005-98 DY.. ..109/01/2017. | MBS PMT, 571 5 571 12/20/2035.

38375D BG 2 | GNMA 2008-60 JN.. .| 09/01/2017. | MBS PMT 1,734 (15) 1,734 07/20/2038.

38375 4T 9 | GNMA 2007-24 KD.. .| 09/01/2017. | MBS PMT 8,977 (123) 8,977 11/20/2036.

383750 B8 7 |GNMA2007-18B.... .| 09/01/2017. | MBS PMT 11 0 11 05/20/2035.

383750 UL 7 |GNMA2007-19LB.. .| 09/01/2017. | MBS PMT 569 4) 569 04/16/2037.

38375K XH 0 |GNMA 2007-41 PC.. .1 09/01/2017. [ MBS PMT.....oviviiirerieieenrineiinins | vevnersesesinerssneenes | vvereniees 16,298 (V244 ) T IR 16,298 | ..o | e 07/20/2037.

38375L P79 | GNMA 2007-70 PE.. .| 09/01/2017. | MBS PMT 1,570 (23) 1,570 11/20/2037.

38375P CJ 8 |GNMA 20081 PB .. 09/01/2017. | MBS PMT 797 (11) 797 01/20/2038.

38375Q AA 7 |GNMA 2008-37 L .| 09/01/2017. | MBS PMT 3,055 (32) 3,055 04/20/2038.

38375Q D8 9 | GNMA 2008-50 KB.. .| 09/01/2017. | MBS PMT 1,100 (19) 1,100 06/20/2038.

38375Q EY 1 | GNMA 2008-33 PB. ..109/01/2017. | MBS PMT 1,201 (17) 1,201 04/20/2038.

38375Q GF 0 | GNMA 2008-38 PL ... | .. [ 09/01/2017. | MBS PMT, 4,007 (46) 4,007 05/20/2038.

38375Q GN 3 | GNMA 2008-38 BE..........ccoooorrirrirrririinnns .1 09/01/2017. | MBS PMT 3,210 (55) 3,210 07/16/2036.

38375Q K6 5 | GNMA 2008-55 PL .| 09/01/2017. | MBS PMT 1,222 (18) 1,222 06/20/2038.

38375Q TJ 8 | GNMA 2008-46 PY .| 09/01/2017. | MBS PMT 1,068 9) 1,068 05/20/2038.

383750 CP 3 |GNMA 2014-HO01 FD... . 109/20/2017. [ MBS PMT......coviirirerieieenrinsisnins | verresresesessssssssneenes | oveersnnes 11,297 LS OO IR 11,297 | oo [ v 01/20/2064.

38375X 2P 8 | GNMA 2008-65 MP ... | .. 09/01/2017. | MBS PMT 1,518 (13) 1,518 08/20/2038.

38376R  AH 9 [GNMA 2015-H10.....cooivirircrieiieciieriens .1 09/20/2017. | MBS PMT....ooiririieineiinnieninns [ eeriesiseissesinssinns | eeerereeens 15,043 13 [ e | e 15,043 | oo | e 04/20/2065.

38376R  MJ 2 |GNMA 2015-H32 FH... .| 09/20/2017. | MBS PMT 3,915 6 3,915 12/20/2065.

38377G G5 2 |GNMA2010-76 HC .| 09/01/2017. | MBS PMT 1,393 9 1,393 01/20/2040.

383788 5S 4 |GNMA2013-15AC.. ..109/01/2017. | MBS PMT 5,922 (1) 5,922 08/16/2051.

383788 6P 9 |GNMA2013-13AC.. .. |..109/01/2017. | MBS PMT. 81,740 LT TN IS 81,740 | .oooevvcevrns [ v 04/16/2046.

38378K BX 6 |GNMA2013-21 AB......ccovvvenricririicciis .| 09/16/2017. | MBS PMT 4,665 (1) 4,665 07/16/2051. | 1..ccvorirnns
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912810 RV 2 |US TREASURY N/B.... .| 08/11/2017. | BANK OF NEW YORK RSSO P 8,783,087 | ....... 8,472,000 8,592,446 . (34) (34) 8,592,412 | ovvvvvvriens | e 190,675 | ....... 190,675 | ..... 125,726 | 02/15/2047.
912810 RX 8 |US TREASURY N/B.... .| 09/27/2017. | BANK OF NEW YORK JESTSRUTIN RO 762,593 | .......... 741,000 | .......... 770,218 | oo . (70) (40) ) [N ISV 770,148 | oo | e (7,555) | .cvvvees (7,555) | ..cvvene 8,276 | 05/15/2047.
912828 2B 5 |US TREASURY N/B.... ..109/29/2017. | BANK OF NEW YORK JRTSTRRRRO PP 2,631,425 | ... 2,666,000 | ....... 2,645,677 5,343 2,651,711 08/15/2019.
912828 2R 0 |US TREASURY N/B.... .. | 09/28/2017. | BANK OF NEW YORK reverneeeennerenienes | e 1,320,555 | ....... 1,324,000 | ....... 1,322,199 L1/ T IS 1,322,216 08/15/2027.
912828 A3 4 |US TREASURY N/B ..109/15/2017. | BANK OF NEW YORK JRTRORRO SR 399,672 | .......... 400,000 | .......... 401,050 (220) 11/30/2018.
912828 N8 9 |US TREASURY N/B.... .| 09/11/2017. | BANK OF NEW YORK . 926,186 | ......... 930,000 550 01/31/2021.
912828 PF 1 |US TREASURY N/B.... .| 09/13/2017. | BANK OF NEW YORK JESTSRUTIN RO 900,965 | .......... 900,000 | ....... (5,785) 10/31/2017.
912828 SV 3 |US TREASURY N/B.... .. 1 09/26/2017. | BANK OF NEW YORK JRTRRR 748,008 | .......... 750,000 | .......... 703,652 4,099 05/15/2022.
912828 TH 3 |US TREASURY N/B.... .| 08/16/2017. | BANK OF AMERICA..........ccomrvrnans [ eorerirererneemnsriinernes | veeens 1,387,258 | ....... 1,400,000 | ....... 1,378,016 2,020 07/31/2019.
912828 TS 9 |US TREASURY N/B .. 1 09/30/2017. | MATURITY.... JRTSTORRO PP 1,820,000 | ....... 1,820,000 | ....... 1,817,353 505 09/30/2017.
912828 V7 2 |US TREASURY N/B.... .| 09/27/2017. | BANK OF NEW YORK vt | e 888,466 | .......... 886,000 | ..........891,607 (267) 01/31/2022.
912828 WD 8 |US TREASURY N/B.... .| 09/29/2017. | BANK OF NEW YORK . 269,631 270,000 | ..........270,063 (16) 10/31/2018.
912828 WN 6 |US TREASURY N/B.... ..109/20/2017. | BANK OF NEW YORK JSTTRRO PR 5,880,613 | ....... 5,805,000 | ....... 5,861,399 (4,493) 05/31/2021.
912828 X8 8 |US TREASURY N/B.... .| 08/15/2017. | BANK OF NEW YORK [EOTURRRIN PPN 15,073,851 | ..... 14,936,000 | .....15,050,131 (1,627) 05/15/2027.
912833 KN 9 | US TREASURY STRIPS. .. | 08/15/2017. | MATURITY.... v | e 550,000 | .......... 550,000 3,536 08/15/2017.
912833 KZ 2 |US TREASURY STRIPS. .| 08/17/2017. | BANK OF NEW YORK . v 149,090 | . .155,000 1,811 05/15/2020.
0599999. Total - BONdS = U.S. GOVEIMMENE. ....vuieiitieiisieisisiessis st eetesssses et sses sttt | snnes 43,098,763 | ..... 42,607,509 | .....42,853,148 | ...........8,422/459 | ..o | 10 | il [ 10 [ 0 XXX
Bonds - U.S. Special Revenue and Special A
31283H 6Q 3 |FHLMC GO1779.....ccivirirerierircereriseinns .| 09/01/2017. | MBS PMT . 1,065 (18) 1,065 04/01/2035.
31283H S9 7 |FHLMC G01444.. ..109/01/2017. | MBS PMT, . 571 3) 571 08/01/2032.
31287X Z8 2 |FHLMC C7076 .| 09/01/2017. | MBS PMT . 173 0 173 09/01/2032.
3128CU VF 0 |FHLMC G30614.. .| 09/20/2017. | VARIOUS . 36,399 (<1531 TN ISP 36,446 12/01/2032.
3128E6 C6 2 |FHLMC D99093.. .| 09/01/2017. | MBS PMT . 379 0 379 04/01/2032.
3128HX M8 5 |FHLMC 264 F1.... .| 09/15/2017. | MBS PMT . 8,199 7 8,199 07/15/2042.
3128JM 2C 0 |FHLMC 1B2670... ..| 08/17/2017. | VARIOUS s | e 43,295 (73 R ISR 42,173 12/01/2034.
3128K6 5B 2 |FHLMC A4624 .| 09/01/2017. | MBS PMT . 2,120 11 2,120 07/01/2035.
3128LX BF 6 |FHLMC G01838.. .. 09/01/2017. | MBS PMT . 8,138 (150) 8,138 07/01/2035.
3128M1  C7 2 |FHLMC G1199%4 .| 09/01/2017. | MBS PMT . 3,330 (41) 3,330 05/01/2021.
3128M1  KY 4 |FHLMC G12211 .| 09/01/2017. | MBS PMT . 1,487 6 1,487 06/01/2021.
3128M1  NX 3 |FHLMC G12306 ..109/01/2017. | MBS PMT . 1,494 2 1,494 07/01/2021.
3128M4 K6 9 |FHLMC G02717 ... | .. 09/01/2017. | MBS PMT . 1,503 2 1,503 02/01/2037.
3128M7 4V 5 | FHLMC G05936..........covvvrerrirerirircerenins ..109/01/2017. | MBS PMT, . 6,025 (35) 6,025 07/01/2040.
3128M7 R3 2 |FHLMC G05606 .| 09/01/2017. | MBS PMT . 24,707 (307) 07/01/2039.
3128M8 B6 0 |FHLMC G06061 .| 09/01/2017. | MBS PMT . 6,088 (27) 10/01/2040.
3128M9 UQ 3 |FHLMC G07491 ..109/01/2017. | MBS PMT SOOI TN 18,988 (195) 03/01/2042.
3128MD GE 7 |FHLMC G14497 ... | .. 09/01/2017. | MBS PMT . 22,735 (145) 06/01/2027.
3128MJ  BP 4 | FHLMC G08045..........coovvrerrircrnicirerines ..109/01/2017. | MBS PMT, . 1,306 1 03/01/2035.
3128MJ BQ 2 |FHLMC G08046 .| 09/01/2017. | MBS PMT . 5,013 (6) 03/01/2035.
3128MJ CJ 7 |FHLMC G08072 .| 09/01/2017. | MBS PMT . 1,635 6 08/01/2035.
3128MJ F4 7 |FHLMC G08186 ..109/01/2017. | MBS PMT . 2,732 5 03/01/2037.
3128MJ L5 7 |FHLMC G08347 ... | .. 09/01/2017. | MBS PMT . 3,270 (41) 06/01/2039.
3128MJ  LL 2 |FHLMC G08330.......ccevvrvererrirerirrcererins ..109/01/2017. | MBS PMT, . 2,605 4) 01/01/2039. [ 1....cvvvienne
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3128MJ  LX 6 |FHLMC G08341 .| 09/01/2017. | MBS PMT 5371 | o537 | 5,807 | 5,446 (74) (74) 5,371 [ ovvveieine | eervrrveirnnneines | vvvereninnenen0 | e 175 | 04/01/2039.

3128MJ Q7 8 |FHLMC G08477 11 09/01/2017. | MBS PMT....ooriiiirriieireiieeieeinn [ everreniseessesissines | soreeesneens 14,071 14,112 (41) (A1) [ e | e 14,071 | oo | e | e | s 328 |02/01/2042.

3128MJ QG 8 |FHLMC G08454 .1 09/01/2017. [ MBS PMT.....cviiiiirerieieeniineinnins | vevnersesssinersssneies | oveeniees 10,858 . . ....10,896 (38) (61 IR ISR 10,858 | oo v | erversnineeens0 | s 316 | 07/01/2041.

3128MJ QU 7 |FHLMC G08466 ... | .. 09/01/2017. | MBS PMT 6,033 | .. 6,033 | ... L8127 | 6,040 ) 7 8,033 | ..o | cerrrerreninnins | eevverreninnen0 [ e 142 | 11/01/2041.

3128MJ S35 | FHLMC G08537.......ccvvvivrirrirerinicirenins .1 09/01/2017. [ MBS PMT......oviiiiiririiieenrineiinins | vevneresersninersnneees | vveeniees 49,590 | ...coo.e.. 49,590 | ..oovvnen 48,733 | v 49,533 56 07/01/2043.

3128MJ SS 0 |FHLMC G08528 .| 09/01/2017. | MBS PMT 22,686 22,686 23,540 | ...... 22,745 (59) 04/01/2043.

3128MJ T2 6 |FHLMC G08568 11 09/01/2017. | MBS PMT....ooriririieinerieeieeenns [ everieniseisneninsines | eeresesneens 12,304 | oo 12,304 | v 13,273 | oo 12,417 (113) 01/01/2044.

3128MJ  TL 4 |FHLMC G08554 .| 09/01/2017. | MBS PMT 22,237 22,237 22,758 | ...... 22,287 (51) 10/01/2043.

3128MJ US 7 |FHLMC G08592 ... | .. 09/01/2017. | MBS PMT 58,728 58,728 61,994 | .o 59,167 (440) 06/01/2044.

3128MJ  VH 0 | FHLMC GO8B15.......ccocvvveririreriiicirenins ..109/01/2017. | MBS PMT 37,684 | .o 37,684 | ............ 38,997 | oo 37,809 (125) 11/01/2044.

3128MJ VJ 6 |FHLMC G08616 .1 09/01/2017. | MBS PMT....ovvrermrirriierieriiecein [ everienerseesesinsines | eoreresenns 43,287 ..43,287 (370) 11/01/2044.

3128MJ WL 0 |FHLMC G08650 .| 09/01/2017. | MBS PMT 64,910 ...64,910 (196) 06/01/2045.

3128MJ WV 8 | FHLMC G08659 .| 09/01/2017. | MBS PMT 31,228 31,228 (139) 08/01/2045.

3128MJ XE 5 |FHLMC G08676 .| 09/01/2017. | MBS PMT 58,741 | oo 58,741 (236) 11/01/2045.

3128MJ XX 3 | FHLMC G08693 .. 09/01/2017. | MBS PMT 31,812 | o 31,812 (189) 03/01/2046.

3128MJ Y6 1 |FHLMC G08732.. .| 09/01/2017. | MBS PMT 27,495 27,495 (61) 11/01/2046.

3128MJ YH 7 |FHLMC G08711 ..109/01/2017. | MBS PMT, 37,140 | oo 37,140 (211) 06/01/2046.

3128MJ YM 6 |FHLMC G08715 .| 09/01/2017. | MBS PMT 21,295 21,295 (57) 08/01/2046.

3128MJ ZP 8 |FHLMC G08749 11 09/01/2017. | MBS PMT....cooiriereieinerieeiineenns [ everienesseesesissines | soresesenns 48,566 | ............ 48,566 (264) 02/01/2047.

3128MM CQ 4 |FHLMC G18078 ..109/01/2017. | MBS PMT, 1,821 1,821 5 10/01/2020.

3128MM DG 5 |FHLMC G18102.. .| 09/01/2017. | MBS PMT 3,158 .3,158 (6) 02/01/2021.

3128MM PZ 0 |FHLMC G18439 11 09/01/2017. | MBS PMT....ooiiiiriieineiineiieeenns [ eversesiseesesisssines | eoeresneens 12,533 ..12,533 . (54) 07/01/2027.

3128MM QY 2 |FHLMC G18470 .| 09/01/2017. | MBS PMT 27,438 27,438 27,434 0 06/01/2028.

3128MM RF 2 |FHLMC G18485 .| 09/01/2017. | MBS PMT 30,960 | .oooveee 30,960 | .ovrrenee 31,294 (34) 10/01/2028.

3128MM RN 5 |FHLMC G18492.. .| 09/01/2017. | MBS PMT 29,625 29,625 30,222 (71) 01/01/2029.

3128P7 6D 0 |FHLMC C9176! .| 08/10/2017. | VARIOUS 388,311 | .......... 371,097 (2,285) 07/01/2034.

3128P7 6T 5 |FHLMC C91782.. .. 09/01/2017. | MBS PMT 26,344 26,344 (60) 08/01/2034.

3128P7 KY 8 |FHLMC C91211 .| 09/01/2017. | MBS PMT 4,483 4,483 (50) 08/01/2028.

3128P7 NU 3 |FHLMC C91303 ..109/01/2017. | MBS PMT, 5,969 5,969 (81) 05/01/2030.

3128P7 RZ 8 |FHLMC C91404.. ..109/01/2017. | MBS PMT 1,347 1,347 (1) 10/01/2031.

3128P7 SE 4 |FHLMC C91417.. .| 09/01/2017. | MBS PMT 2,674 (1) 01/01/2032.

31292H R7 1 |FHLMC C01410 ..109/01/2017. | MBS PMT, 247 (1) 10/01/2032.

31292H RZ 9 |FHLMC C01404.. .| 09/01/2017. | MBS PMT 246 (1) 10/01/2032.

31292) BQ 2 |FHLMC C01847.. .| 09/01/2017. | MBS PMT 1,907 3 06/01/2034.

31292) BR 0 |FHLMC C01848.. .| 09/01/2017. | MBS PMT 3,223 ) (12) 06/01/2034.

31292L  SL 0 |FHLMC C04123.. .| 09/01/2017. | MBS PMT 8,077 ) (46) 07/01/2042.

312928 AD 2 |FHLMC C09004 . 109/01/2017. [ MBS PMT.....cvmiriiiirineiceniineinnins | revnerreresinenssineees | vveeriees 47,176 ) (243) 07/01/2042.

312928 BK 5 |FHLMC C09042.. .| 09/01/2017. | MBS PMT 27,924 ) (28) 05/01/2043.

312928 BM 1 |FHLMC C09044.. .| 09/01/2017. | MBS PMT 37,276 | oo 37,276 | e 37,649 | e 37,314 (38) (38) 07/01/2043.

312941 3N 5 |FHLMC A93505... .| 09/01/2017. | MBS PMT 6,432 | .o 8,432 | 8,584 | 6,451 (19) (19) 08/01/2040.

312941 NS 2 |FHLMC A93101... v |+ [09/01/2017. [ MBS PMT.....cniivrirrerneninninersnenes | erveersersesissesneenns | cevsereens 13,167 (214) (214) 07/01/2040.

312945 ZD 3 |FHLMC A97040..........ccrvvvrrviiririrnirriirenns . 109/01/2017. [ MBS PMT.....oviiiiiirinnieenrineinnins | vevnerserssinenssneees | vvereriees 15,355 (69) (69) 02/01/2041. [1...ccvveenne
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31294K YC 3 |FHLMC E01607... .| 09/01/2017. | MBS PMT 2,262 2,262 | ciiiiir2,290 | e 2,266 4) 2,262 04/01/2019.
312969 7B 8 |FHLMC B17190... .| 09/01/2017. | MBS PMT 6,833 3 6,833 11/01/2019.
312969 FY 9 |FHLMC B16483... .| 09/01/2017. | MBS PMT 2,264 8) 2,264 09/01/2019.
31297C KU 3 |FHLMC A24807... .| 09/01/2017. | MBS PMT 1,093 0 1,093 07/01/2034.
31297C ZQ 6 |FHLMC A25251 ..109/01/2017. | MBS PMT, 103 | o103 | e 107 | 103 [ s 0 103 08/01/2034.
31297E  UN 4 |FHLMC A26889... .| 09/01/2017. | MBS PMT 66 0 66 09/01/2034.
31297G  FG 1 |FHLMC A28267... .| 09/01/2017. | MBS PMT 1,357 (1) 1,357 11/01/2034.
31297M  QE 1 |FHLMC A32253... ..109/01/2017. | MBS PMT 1,948 2 1,948 04/01/2035.
31297N TA 4 |FHLMC A33245... .| 09/01/2017. | MBS PMT 183 0 183 02/01/2035.
3132H3  XT 5 |FHLMC U90690 .| 09/01/2017. | MBS PMT 64,077 | ccoovvrne. 64,077 | coroeieinn65,989 | oo [ (53) (1) R ISR 64,077 06/01/2042.
3132HB CH 6 |FHLMC U91072.. .| 09/01/2017. | MBS PMT 2,361 2,361 1 1 2,361 03/01/2043.
3132HB K7 9 |FHLMC U91318.. .| 09/01/2017. | MBS PMT 1,680 1 1 1,680 04/01/2043.
3132HM K9 1 |FHLMC Q11220 ..109/01/2017. | MBS PMT (L4 ) SIS IR 14,736 09/01/2042.
3132HM  zQ 7 |FHLMC Q11651 ..109/01/2017. | MBS PMT, 0 1,404 10/01/2042.
3132HQ GJ 5 |FHLMC Q13801 ..109/01/2017. | MBS PMT, 2 560 12/01/2042.
3132HT Z6 6 |FHLMC 323 300.. .| 09/01/2017. | MBS PMT 16 12,318 01/15/2044.
3132L6 M8 1 |FHLMC Vv81283... ..109/01/2017. | MBS PMT, (62) 11,704 07/01/2044.
3132QM ZK 0 |FHLMC Q31645 ..109/01/2017. | MBS PMT (17) 2,366 02/01/2045.
3132QS GV 4 |FHLMC Q35611 ..109/01/2017. | MBS PMT, ({672 )| SRS IR 10,003 09/01/2045.
3132QT 52 5 |FHLMC Q37163 ..109/01/2017. | MBS PMT, (42) 7,780 11/01/2045.
3132QV  MX 6 |FHLMC Q38473.. ..109/01/2017. | MBS PMT, (69) 7,373 01/01/2046.
3132WD D5 0 |FHLMC Q40123 .| 09/01/2017. | MBS PMT (7| SN IV 10,412 04/01/2046.
3132WD D6 8 |FHLMC Q40124 .| 09/01/2017. | MBS PMT (42) 7,923 04/01/2046.
3132WF G4 5 |FHLMC Q42018 11 09/01/2017. | MBS PMT....ooviririieierisrieeenn [ everieniseesesissinns | eoeresneens 17,339 (93 (X)) SN I 17,339 07/01/2046.
3132WM  F2 5 |FHLMC Q47384 ..109/01/2017. | MBS PMT, ....10,336 (19 (19) 10,336 04/01/2047.
31335A AU 2 |FHLMC G60019.. .| 09/01/2017. | MBS PMT 19,319 (164) 03/01/2044.
31335A UN 6 |FHLMC G60589 ... |..109/01/2017.| MBS PMT 22,217 (230) 02/01/2045.
31335A WW 4 | FHLMC GBO0BB1...........ceonveerieerierirerirnnns .| 09/01/2017. | MBS PMT 38,409 () 07/01/2046.
31335H 4P 5 |FHLMC C90830 .| 09/01/2017. | MBS PMT 1,993 4 05/01/2024.
31335H 5F 6 |FHLMC C90846...........oevervriirrniiciinianns ..109/01/2017. | MBS PMT 2,740 9) 08/01/2024.
313378 QK 0 |FHLB .. | 08/23/2017. | MIZUHO..... 504,120 500,000 (T44) | oo | v 501,802 | ..ovvevrcrirees | e 2,318 03/08/2019.
31339L PD 6 |FHLMC 2393 C...coeoovrvriieisciseiisnins .1 09/01/2017. | MBS PMT 279 279 5 279 12/15/2031.
313371 CA 8 |FHLMC 1584 L. .| 09/01/2017. | MBS PMT 1,544 | 1,544 (35) 1,544 09/15/2023.
3133TD 6A 9 |FHLMC 2036 PD .| 09/01/2017. | MBS PMT 331 331 3) 331 03/15/2028.
3136A2 R3 9 [FNMA2011-134 ND.... ..109/01/2017. | MBS PMT 2,456 2,456 14 2,456 02/25/2041.
3136AB 5R 0 |FNMA2013-2 NP ... |.. [ 09/01/2017. | MBS PMT, LA O I 14,986 | oo | v 02/25/2043.
3136AC  JP 7 |FNMA 2013-17 YM..ooooeiiciseieiinnie ..109/01/2017. | MBS PMT, (32) 7,185 03/25/2033.
3136AG J6 0 |FNMA2013-M13 A2.... .| 09/01/2017. | MBS PMT A4 | | e 10,217 | oo | e 04/25/2023.
3136AG ZE 5 |FNMA2013-101CF.... ... | .. | 09/25/2017. | MBS PMT (1) 4,829 10/25/2043.
3136AH  PA 2 [FNMA 2013-128 CF.....cccovvvrervrrrririnicrninns .. | 09/25/2017. | MBS PMT (2) 7,406 12/25/2043.
3136AS MM 5 |FNMA 2016-38 .| 09/01/2017. | MBS PMT. (32) 6,904 01/25/2046.
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3136AV. 6R 5 |FNMA2017-T1 A. .| 09/01/2017. | MBS PMT 32 . 32 . 06/25/2027.
31371H D9 6 |FNMA #252228... .| 09/01/2017. | MBS PMT 608 . 608 . 12/01/2028.
31371H QX 9 |FNMA #252570... ..109/01/2017. | MBS PMT, 1,337 . . . 07/01/2029.
31371K  T6 8 |FNMA #254473... .| 09/01/2017. | MBS PMT 320 . 320 . 10/01/2017.
31371K  UC 3 |FNMA #254479 ..109/01/2017. | MBS PMT, 320 10/01/2032.
31371K WK 3 | FNMA #254550... .| 09/01/2017. | MBS PMT 673 12/01/2032.
31371L  F2 0 |FNMA #254985... .| 09/01/2017. | MBS PMT 1,621 11/01/2023.
3371 K2 4 |FNMA #255113... ..109/01/2017. | MBS PMT 4,501 02/01/2024.
31371L  SJ 9 |FNMA #255321... .| 09/01/2017. | MBS PMT 2,141 07/01/2024.
3371 Z2 8 | FNMA #255561 ..109/01/2017. | MBS PMT 1,686 12/01/2024.
31371M 4P 9 | FNMA #256530... .| 09/01/2017. | MBS PMT 4,848 12/01/2036.
31371M  GF 8 |FNMA #255898... .| 09/01/2017. | MBS PMT 2,517 10/01/2035.
31371M MG 9 |FNMA #256059... ..109/01/2017. | MBS PMT 1,252 01/01/2036.
3137IN  CJ 2 |FNMA #256673... ...|.. [ 09/01/2017. | MBS PMT, 2,023 04/01/2037.
31371N DR 3 |FNMA #256712... ...|..|09/01/2017. | MBS PMT 2,976 05/01/2037.
3137IN P2 5 |FNMA #257041... .| 09/01/2017. | MBS PMT 2,864 01/01/2038.
3137IN  ZP 3 |FNMA #257350... ..109/01/2017. | MBS PMT, 1,767 09/01/2038.
31374G WG 8 |FNMA#313947... ..109/01/2017. | MBS PMT 198 01/01/2028.
3137A0 2Q 7 |FHLMC 3680 LC. .. 08/01/2017. | MBS PMT 9,780 06/15/2040.
3137A2 3E 9 |FHLMC 3745 GP ..109/01/2017. | MBS PMT, 1,249 06/15/2039.
3137A9 FB 7 |FHLMC 3840 KT. .| 09/01/2017. | MBS PMT rerernennn 16,116 03/15/2026.
3137AG CG 3 |FHLMC 3947 CN. .| 09/01/2017. | MBS PMT 4,809 10/15/2041.
3137AT GA 4 |FHLMC 4091 TF .| 09/15/2017. | MBS PMT 6,782 08/15/2042.
3137B3 5B 0 |FHLMC 4215 NF. .| 09/15/2017. | MBS PMT 8,690 06/15/2043.
3137B8 3Z 8 |FHLMC 4305A.... .| 09/01/2017. | MBS PMT 9,878 06/15/2048.
3137BY LE 8 |FHMSKL1P A2P. .| 07/05/2017. | BANK OF NEW YORK 284,309 10/25/2025.
3137GA QL 4 |FHLMC 3740 KD .. 09/01/2017. | MBS PMT 5,063 11/15/2038.
3137GA WY 9 |FHLMC 3738 BP .| 09/01/2017. | MBS PMT ...19,917 12/15/2038.
31381T 4B 3 |FNMA #470718 .| 09/01/2017. | MBS PMT ceerenn 476,996 03/01/2022.
313817 CF 5 |FNMA #469970... ..109/01/2017. | MBS PMT 796 05/01/2023.
31385 LC 0 |FNMA #545823... .| 07/31/2017. | MBS PMT 10 08/01/2017.
313850 RN 0 | FNMA #545993 ..109/01/2017. | MBS PMT, 558 ) 11/01/2032.
31385W 2D 0 |FNMA #555272... .| 09/01/2017. | MBS PMT 1,202 (4) 1,202 03/01/2033.
31385W 2S 7 |FNMA #555285... .| 09/01/2017. | MBS PMT 634 (1) 634 03/01/2033.
31385X BD 8 |FNMA #555436... ..109/01/2017. | MBS PMT 2,399 (10) 2,399 05/01/2033.
31385X NR 4 |FNMA #555800... .| 09/01/2017. | MBS PMT 1,813 2 1,813 10/01/2033.
31388K GA 4 |FNMA #606893 ..109/01/2017. | MBS PMT, 78 0 10/01/2031.
31388L C8 1 |FNMA#607695... .| 09/01/2017. | MBS PMT 57 0 11/01/2031.
313890 TR 0 |FNMA #636060... .| 09/01/2017. | MBS PMT 61 0 04/01/2032.
3138A2 AX 7 |FNMA #AH0921 ..109/01/2017. | MBS PMT 22,863 (85) 12/01/2040.
3138A2 BQ 1 |FNMA #AH0946. ... |.. [ 09/01/2017. | MBS PMT, OISR N 17,578 1 12/01/2040.
3138A4 U8 9 |FNMA #AH2986..........cooovvmrieririeieriniis ..109/01/2017. | MBS PMT, 8,011 (36) 02/01/2041. [ 1...ovvvienne
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3138A5 FX 5 |FNMA #AH3781.. .| 09/01/2017. | MBS PMT 25 02/01/2041.
3138AF C2 4 |FNMA#AI1888.... .| 09/01/2017. | MBS PMT ) (41) 05/01/2041.
3138AH XV 3 |FNMA#Al4291.... ..109/01/2017. | MBS PMT, ) (43) 06/01/2041.
3138EH KF 8 |FNMA #AL1193... .. |..109/01/2017. | MBS PMT. ) (113) 11/01/2041.
3138EL A4 5 |FNMA#AL3626.........covvvreriiienriieiieins ..109/01/2017. | MBS PMT, ) (154) 09/01/2042.
3138EM UG 7 |FNMAH#ALATB2.........ocoovvricrenicrins .| 09/01/2017. | MBS PMT ) (392) 01/01/2021.
3138EN 4H 9 |FNMA #AL6223 ..109/01/2017. | MBS PMT, ) (151) 08/01/2044.
3138EP A3 8 |FNMA #AL6325. .| 09/01/2017. | MBS PMT ) (39) 10/01/2044.
3138EQ KK 7 |FNMAH#ALTA97......ooooiveeerenisceenns .| 09/01/2017. | MBS PMT 69,333 | oo 69,333 | oo 72,422 | oo 69,724 (391) (391) 09/01/2040.
3138EQ QG 0 |FNMA#ALT654.........cooieeriieinriciieieins ..109/01/2017. | MBS PMT ) (162) 09/01/2035.
3138ER D9 8 |FNMA#AL9127... .| 09/01/2017. | MBS PMT (292) 10/01/2044.
3138L4 W3 3 | FNMA #AM4265.. .| 09/01/2017. | MBS PMT 3) 09/01/2023.
3138L5 AL 4 |FNMA #AM4510.. ..109/01/2017. | MBS PMT . . . . 0 11/01/2023.
3138L5 G6 1 | FNMA #AM4720.. .| 09/01/2017. | MBS PMT . 2,416 | ... . . ) 01/01/2024.
3138L4 HZ 6 | FNMA #AN5647 ..109/26/2017. | BANK OF NEW YORK 213,225 211,000 | .. . 39 [ | s 209,004 | ..o | e 4,131 11/01/2026.
3138MB  XC 5 |FNMA#AP7874.. .| 09/01/2017. | MBS PMT 2,603 ) 2,603 10/01/2042.
3138WA ND 5 |FNMA #AS1287 ..109/01/2017. | MBS PMT, 2,453 (6) 2,453 11/01/2033.
3138WB  HP 3 | FNMA #AS2037, ..109/01/2017. | MBS PMT (249) 03/01/2044.
3138WD WT 4 |FNMA #AS4257 .| 09/01/2017. | MBS PMT 0 01/01/2045.
3138WG GZ 1 |FNMA #AS6515 ..109/01/2017. | MBS PMT, (182) 01/01/2046.
3138WH S2 9 |FNMA #AST7736.. .| 09/01/2017. | MBS PMT 13 08/01/2046.
3138WK NL 5 | FNMA #AS9394 .| 09/01/2017. | MBS PMT 0 04/01/2047.
3138WK  T5 4 |FNMA #AS9571.. .| 09/01/2017. | MBS PMT 9 05/01/2042.
3138WQ QS 4 |FNMA#AT3164.. ... |.. | 09/01/2017. | MBS PMT. 23,990 20 04/01/2043.
3138WT QN 9 [FNMA #HAT5E860.........ccoeveervrererierrirrirnns ..109/01/2017. | MBS PMT, 6,654 (23) 06/01/2043.
3138X0 ZA 9 |FNMA #AU1636. .| 09/01/2017. | MBS PMT 34,036 (155) 07/01/2043.
3138X3  EJ 7 |FNMA#AUST36.......covrirecrierinciisiiseinns .. 09/01/2017. | MBS PMT 27,429 35 08/01/2043.
3138XE  ZS 0 |[FNMA#AV3452........oovvvirircrierceiens .| 09/01/2017. | MBS PMT 8,301 (16) 02/01/2044.
3138YF  6X 7 |FNMA#AY2685 .| 09/01/2017. | MBS PMT 1,025 (14) 01/01/2045.
3138YR T6 5 |FNMA#AZ0572.. ..109/01/2017. | MBS PMT 6,289 (18) 06/01/2042.
3138YU H7 9 |FNMA #AZ2953.. ... |.. | 09/01/2017. | MBS PMT JEOTURTRRTURRII Y 40,366 (253) 09/01/2030.
31391D DD 2 |FNMA#663500..........cocvirereererireineriens .1 09/01/2017. | MBS PMT 1,010 0 10/01/2032.
313910 UM 3 |FNMA #668168... .| 09/01/2017. | MBS PMT 97 0 11/01/2032.
31391Q S8 8 |FNMA#673843... .| 09/01/2017. | MBS PMT 938 0 10/01/2017.
313921 SM 1 |FNMA 2001-51 GH.. ..109/01/2017. | MBS PMT 2,101 (21) 10/25/2031.
31392H UB 7 |FNMA2003-1LQ.... .| 09/01/2017. | MBS PMT 2,325 (34) 02/25/2033.
31392) KC 2 |FNMA 2003-19 AR.....cvvvmirerrrrinericries ..109/01/2017. | MBS PMT, 320 (3) 03/25/2033.
31392W 6N 5 |FHLMC 2508 PH .| 09/01/2017. | MBS PMT 336 3) 10/15/2032.
31393A WC 7 |FNMA 2003 30 JQ... .. |..109/01/2017. | MBS PMT 384 (4) 04/25/2033.
31393B PC 3 |FNMA 2003-32 ..109/01/2017. | MBS PMT 652 (14) 05/25/2018.
31393C SV 6 [FNMA 2003-45 JB.......ccovvvrerinrrrerirerircens .| 09/01/2017. | MBS PMT 1,500 (13) 1,500 06/25/2033.
31393C WJ 8 |FNMA 2003-46 PJ........ccooovvrinriciirerirnns .| 09/01/2017. | MBS PMT 1,692 (25) 1,692 06/25/2033. | 1..covvvrirnns
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313930 HA 2 |FNMA 2003-69 N .| 09/01/2017. | MBS PMT . 254 () 254 07/25/2033.
313930 KG 5 |FNMA 2003-64 JK... .| 09/01/2017. | MBS PMT . 2,137 2 2,137 07/25/2033.
31393F PW 0 |FHLMC 2544 KE ..109/01/2017. | MBS PMT, . 790 (13) 790 12/15/2032.
31393G  AK 0 |FHLMC 2538 DD .| 08/01/2017. | MBS PMT . 2,000 (12) 2,000 12/15/2032.
31393H SZ 6 [FHLMC 2558 DB........cccovvvivverricrieicnines ..109/01/2017. | MBS PMT, . 410 4) 410 01/15/2033.
31393) 6E 3 |FHLMC 2556 TC .| 09/01/2017. | MBS PMT . 3,530 (61) 3,530 01/15/2023.
31393L FT 5 |FHLMC 2564 AC .| 09/01/2017. | MBS PMT . 226 4) 226 02/15/2033.
31393L WQ 2 |FHLMC 2581B.... ..109/01/2017. | MBS PMT . 4,598 (27) 4,598 03/15/2033.
31393N VW 6 |FHLMC 2598 QE. ...| .- 09/01/2017. | MBS PMT . 4,695 (63) 4,695 04/15/2033.
31393Q WJ 7 |FHLMC 2610 AD....coovrriiciiiserieis ..109/01/2017. | MBS PMT . 529 @ 529 05/15/2033.
31393T 6E 1 |FNMA 2003-107 LL .. | 09/26/2017. | MBS PMT . 4,000 (43) 4,000 11/25/2033.
313930 LG 6 |FNMA 2003-122 MG.... .| 09/01/2017. | MBS PMT . 1,886 (20) 1,886 08/25/2033.
31393W  AH 2 |FHLMC 2640 G ..109/01/2017. | MBS PMT . 1,356 (23) 1,356 07/15/2018.
31393W ZN 2 |FHLMC 2638 MJ .| 09/01/2017. | MBS PMT . 2,822 (30) 2,822 07/15/2033.
31393X  ZV 2 |FNMA 2004-17 H ..109/01/2017. | MBS PMT, . 2,170 (20) 2,170 04/25/2034.
31394C K2 7 |FNMA 2005-27 YD.. .| 09/01/2017. | MBS PMT . 1,441 9) 1,441 04/25/2035.
31394C TR 3 |FNMA 2005-21 ME ..109/01/2017. | MBS PMT, . 1,709 (15) 1,709 03/25/2035.
31394E 7B 8 |FNMA 2005-68 PG ..109/01/2017. | MBS PMT . 1,034 (18) 1,034 08/25/2035.
31394E W4 6 |FNMA 2005-70 KJ .| 09/01/2017. | MBS PMT . 2,170 (34) 2,170 09/25/2034.
31394F GY 5 |FNMA 2005-79 DB.. ..109/01/2017. | MBS PMT, . 3,063 (19) 3,063 09/25/2035.
31394G NY 5 |FHLMC 2659 NH. .| 09/01/2017. | MBS PMT . 4,074 (42) 4,074 08/15/2033.
31394M CM 0 |FHLMC 2702 CE. .| 09/01/2017. | MBS PMT . 3,051 (27) 3,051 11/15/2033.
31394M  YB 0 |FHLMC 2720 PC .| 09/01/2017. | MBS PMT . 915 (13) 915 12/15/2023.
31394T AF 2 |FHLMC 2768 PM .. |..108/01/2017. | MBS PMT . 32 0 32 03/15/2034.
31394T AG 0 |FHLMC 2768 PW.... ... |.. | 08/01/2017.| MBS PMT . 9 0 9 03/15/2034.
313940 MJ 8 |FNMA 2005-97 B. .| 09/01/2017. | MBS PMT . 5,264 (75) 5,264 11/25/2035.
313940 XD 9 |FNMA 2005-108 TD .. 09/01/2017. | MBS PMT . 1,460 (11) 1,460 12/25/2035.
31395B BS 1 |FNMA 2006-9 DG.... .| 09/01/2017. | MBS PMT . 5,198 (65) 5,198 03/25/2036.
31395B  ZF 3 |FNMA 2006-27 BF... .. | 09/25/2017. | MBS PMT JSOTURTRTRI N 11,324 (72 SO 11,324 | oo | e 04/25/2036.
31395F HJ 6 |FHLMC 2854 DL ..109/01/2017. | MBS PMT . 1,078 (18) 1,078 09/15/2019.
31395) CN 4 |FHLMC 2883 DK ... |.. 1 09/01/2017. | MBS PMT . 1,978 (31) 1,978 10/15/2034.
31395K RZ 8 |FHLMC 2901 KB.....ccoovverircrireircriecirens .1 09/01/2017. | MBS PMT . 915 (10) 915 12/15/2034.
31395M  ZZ 5 |FHLMC 2931 GD .| 09/01/2017. | MBS PMT . 1,114 (10) 1,114 02/15/2035.
31395T M9 2 |FHLMC 2963 DE. .| 09/01/2017. | MBS PMT . 1,702 (10) 1,702 04/15/2035.
31395T RQ 9 |FHLMC 2962 TN ..109/01/2017. | MBS PMT . 19 0 19 03/15/2035.
313950 KP 5 |FHLMC 2978 JG ... |.. | 09/01/2017. | MBS PMT . 1,320 (16) 1,320 05/15/2035.
31396A EG 5 |FHLMC 3033 WY...cooiiiiieiiicenicicnieins ..109/01/2017. | MBS PMT, . 1,914 (25) 1,914 09/15/2035.
31396A FT 6 |FHLMC 3028 PG .| 09/01/2017. | MBS PMT . 2,448 (38) 2,448 09/15/2035.
31396E RF 5 |FHLMC 3064 OG .| 08/15/2017.| MBS PMT . 631 (25) 631 06/15/2034.
3139%6F WU 3 |FHLMC 3081 CQ ..109/01/2017. | MBS PMT . 3,673 (48) 3,673 12/15/2035.
31396P NM 9 |FNMA2007-5CB.... ... |.. [ 09/01/2017. | MBS PMT, . 5,577 (41) 5,577 02/25/2037.
31396R  RB 5 |FHLMC 3178 PE......ccovvvirerviriericrsnis .| 09/01/2017. | MBS PMT . 384 4) 384 06/15/2036. [ 1........ccoucn.
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31396V JU 3 |FNMA 2007-30 MB.. .| 09/01/2017. | MBS PMT 5,703 5,737 (35) (35) 5,703 04/25/2037. | 1.
31396W HQ 2 |FNMA 2007-51 CP... <.r | . | 09/01/2017. | MBS PMT 2,198 ) (23) 2,198 06/25/2037. | 1.
31396Y HT 2 |FNMA 2008-8 PA.......ccovvvivvinriiiiniiirnns ..109/01/2017. | MBS PMT, 1,367 ) (21) 1,367 02/25/2038. | 1
31397C E4 7 |FHLMC 3237 FP.. .| 09/15/2017. | MBS PMT 7,990 (1) (1) 7,990 07/15/2036. | 1.
31397E  DF 9 |FHLMC 3249 CB.. wr |1 09/01/2017. | MBS PMT 35 0 35 12/15/2036. | 1.
31397F  T9 3 |FHLMC 3293 MP.......ccvoviiricrinriicrirnens .| 09/01/2017. | MBS PMT 1,046 (11) 1,046 03/15/2037. |1
313970 VU 5 |FHLMC 3349 MY. .| 09/01/2017. | MBS PMT 4,478 (49) 4,478 07/15/2037. | 1.
31397K  EW 7 |FHLMC 3361 LF.. ..109/15/2017. | MBS PMT 7,992 (6) 7,992 08/15/2037. | 1.
31397N  E5 0 |FNMA2009-31 A .| 09/01/2017. | MBS PMT ...8,201 (24) 7,953 02/25/2024. | 1.
313970 N9 6 |FNMA 2011-57 PM.. ..109/01/2017. | MBS PMT ..20,552 (167) ....19,230 08/25/2040. | 1.
31398E 3G 7 |FHLMC 3545 KC .| 09/01/2017. | MBS PMT ....9,874 ...9,406 (178) 9,228 06/15/2039. | 1.
31398) CF 8 |FHLMC 3558 ZE. .| 09/01/2017. | MBS PMT ..16,278 .14,601 (251) ....14,350 08/15/2032. | 1.
31398S D8 3 |FNMA 2010-135LF.. .. | 09/25/2017. | MBS PMT . 11,151 11,181 16 ...11,196 12/25/2040. | 1.
313988 GT 4 |FNMA2010-129DC.... .| 09/01/2017. | MBS PMT 2,767 ...2,767 ....2,944 ....2,803 (36) 2,767 11/25/2040. | 1.
31398V RS 7 |FHLMC 3662 PJ.. ..109/01/2017. | MBS PMT, 378 378 412 4) 378 04/15/2040. | 1.
31400C 6F 6 |FNMA #684070 .| 09/01/2017. | MBS PMT 1,631 1,670 3) 1,631 05/01/2018. | 1.
31400W  T7 5 |FNMA#699974.... .1 09/01/2017. | MBS PMT 118 118 120 0 118 04/01/2033. | 1.
31401B VB 8 |FNMA #703610.... .| 09/01/2017. | MBS PMT 509 (1) 509 06/01/2018. | 1.
31401W V9 7 |FNMA #720740 .| 09/01/2017. | MBS PMT 185 1) 185 07/01/2033. | 1.
31402Q CF 6 |FNMA#734570.... ..109/01/2017. | MBS PMT, 57 0 57 08/01/2033. | 1.
31402R  JV 2 |FNMA #735676.... .| 09/01/2017. | MBS PMT 9,853 (99) 9,853 07/01/2035. | 1.
31402W LY 2 |[FNMA#740243.... wee| .. [ 09/01/2017. | MBS PMT. 99 0 99 10/01/2033. [ 1.
31403D T8 2 |FNMAH#TA58T5. ..o .| 09/01/2017. | MBS PMT 1,783 (2) 1,783 09/01/2036. | 1
314030 3H 2 |FNMA #758700.... 11 09/01/2017. | MBS PMT....ooviririieierisrieeenn [ everieniseesesissinns | eoeresneens 11,660 K7/ N ISP 11,660 11/01/2019. 1.
31403V GR 4 |FNMA #759008.... wr | -1 09/01/2017. | MBS PMT 5,841 8 5,841 01/01/2034. | 1.
31404C  6R 6 |FNMA#765080.........ccvcvorerereercriririreriens .| 09/01/2017. | MBS PMT 4,933 | i d,933 | (50) 4,933 01/01/2034. |1
31404D QG 6 |FNMA #765555.... .. 09/01/2017. | MBS PMT 264 0 264 12/01/2033. [ 1.
31404) QD 0 |FNMA#770052.... wee | .. [ 09/01/2017. | MBS PMT. 1,542 | e 1,542 | 0 1,542 03/01/2019. | 1.
31405B A8 8 |FNMA#784029........ccccmvrverrcrieriscirnni .| 09/01/2017. | MBS PMT 3,644 | ..o 3,644 | e 7 3,644 06/01/2019. | 1
31405C UT 4 [FNMA#785494.... ..109/01/2017. | MBS PMT 699 1 699 06/01/2034. | 1.
31405H 5G 9 |FNMA#790247.... weer | .. [ 09/01/2017. | MBS PMT. 30 0 30 08/01/2034. | 1.
31405M  MA 2 | FNMA #793353.......ccmvviriirerineireiienieeens .1 09/01/2017. | MBS PMT 2,695 | coooirnnn2,695 | i (13) 2,695 08/01/2034. | 1
31405N S8 9 |FNMA#794443.... .| 09/01/2017. | MBS PMT 376 0 376 10/01/2034. 1.
31405P QQ 6 |FNMA #795263.... wee | .. [ 09/01/2017. | MBS PMT. 2,058 | covierennn2,058 | oo (4) 2,058 09/01/2019. | 1.
31406B  EU 0 |FNMA#B0484T7.......ovvvveieicciricinis ..109/01/2017. | MBS PMT 4247 | v B28T | 13 4,247 01/01/2035. | 1
31406F TS 0 |FNMA #808861.... .| 09/01/2017. | MBS PMT 368 0 368 01/01/2035. | 1.
31406K E9 7 |FNMA #812060.... we | 1 09/01/2017. | MBS PMT 533 0 533 03/01/2035. | 1.
31406T  JR 3 |FNMA#B19372. ..o .| 08/01/2017. | MBS PMT 2,643 4 2,643 03/01/2020. | 1
31407B U6 4 |FNMA #826005.... .| 09/01/2017. | MBS PMT 1,886 9 1,886 07/01/2035. | 1.
31407Y R6 8 |FNMA #844809.... ..109/01/2017. | MBS PMT 1,172 6 1,172 11/01/2035. | 1.
31408A EN 6 |FNMA#845341.... .| 09/01/2017. | MBS PMT 1,861 1 1,861 01/01/2036. | 1.
314088 2X 5 |FNMA #846890.... .1 09/01/2017. | MBS PMT. 8,417 22 8,417 12/01/2035. | 1.
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31408D UQ 5 |FNMA#848491.... .| 09/01/2017. | MBS PMT 3,403 | .o 3,403 | .o 3,337 3,390 13 3,403 12/01/2035. | 1.
31409E LS 8 |FNMA #868937.... «.e | .. [ 09/01/2017. | MBS PMT. 206 0 206 05/01/2036. | 1.
31409T SF 6 |FNMA#B78118. ..o .| 09/01/2017. | MBS PMT 404 4) 404 04/01/2021. |1
3140E2 GX 3 |FNMA#AZ9213... .1 09/01/2017. | MBS PMT....oorvrerrineirerisenineenns [ everieneseesesissines | eorereneens 11,267 [ 0) ) N IS 11,267 10/01/2045. 1.
3140EB DU 2 |FNMA#BA6414... ..109/01/2017. | MBS PMT, 809 0 12/01/2041. | 1.
3140EW W8 4 |FNMA #BC2470 .| 09/01/2017. | MBS PMT 8,645 (53) 02/01/2046. | 1
3140FH NL 7 |FNMA #BD939%4... .| 09/01/2017. | MBS PMT 33,379 (54) 06/01/2045. | 1.
3140FQ TG 2 |FNMA #BES5050... ..109/01/2017. | MBS PMT 29,306 (82) . ....29,306 09/01/2045. | 1.
314106 WR 0 |FNMA #889056.... 11 09/01/2017. | MBS PMT....ooiierrineimerisennneenns [ everienesseesesinsines | eorerenenns 40,500 (1,905) [ ooerneveerienes | cerereereninn 40,500 10/01/2017. 1.
31410K  JY 1 |FNMA #889579 ..109/01/2017. | MBS PMT 1,982 (5) 1,982 05/01/2038. | 1.
31410L DU 3 |FNMA#890315.... .| 09/01/2017. | MBS PMT (Q10) N IS 12,751 02/01/2041. | 1.
31410L NL 2 |FNMA #890595.... .| 09/01/2017. | MBS PMT (£:15) )| SR I 18,459 01/01/2024. | 1.
314100 SZ 6 |FNMA#897936 ..109/01/2017. | MBS PMT 0 3,236 08/01/2021. | 1.
31410V DU 1 |FNMA #898415.... .| 09/01/2017. | MBS PMT 0 482 10/01/2036. | 1.
31411E  ZB 6 |FNMA #906238.... ..109/01/2017. | MBS PMT, 14 3,366 01/01/2037. | 1.
31412R  H5 9 |FNMA #932752 .| 09/01/2017. | MBS PMT (152) ....16,056 04/01/2040. | 1.
31413D S4 0 |FNMA#942539.... ..109/01/2017. | MBS PMT, 2 888 08/01/2037. | 1.
314138 CV 4 |FNMA #953784.... ..109/01/2017. | MBS PMT 0 392 11/01/2037. | 1.
314138 HB 3 |FNMA #953926 .| 09/01/2017. | MBS PMT (1) 542 12/01/2037. 1.
314148 YU 1 |FNMA#975123.... ..109/01/2017. | MBS PMT, 2,263 2 2,263 05/01/2038. | 1.
31416W UW 0 |FNMA #AB1496... .| 09/01/2017. | MBS PMT 6,166 (44) 6,166 09/01/2025. | 1.
31416X J9 2 |FNMA #AB2087... .| 09/01/2017. | MBS PMT 7,789 (6) 7,789 01/01/2041. | 1.
31417B 28 5 |FNMA #AB5284 .| 09/01/2017. | MBS PMT 29,397 (148) | cvvvvvvererns | i 29,397 06/01/2042. | 1
31417F 7K 8 |FNMA #AB8997... .| 09/01/2017. | MBS PMT 31,304 (186) 04/01/2028. | 1.
31417G  F3 5 |FNMA#AB9185... .| 09/01/2017. | MBS PMT 37,216 (24) 04/01/2043. | 1.
31417Y AL 1 |FNMA #MA0010 .| 09/01/2017. | MBS PMT 6,644 (46) 03/01/2019. |1
31417Y SC 2 |FNMA #MA0514.. .. 09/01/2017. | MBS PMT 7,758 (30) 09/01/2040. | 1.
31417Y V9 5 |FNMA #MA0639.. .| 09/01/2017. | MBS PMT 2,272 (13) 02/01/2041. | 1.
31418A 2W 7 |FNMA #MA1688 .. 08/10/2017. | VARIOUS 69,225 (A74) | oo | i 69,247 12/01/2033. | 1
31418A 3V 8 |FNMA#MA1711.. ..109/01/2017. | MBS PMT 6,267 (56) 6,267 12/01/2043. | 1.
31418A 5Z 7 |FNMA #MA1763.. .. 1 08/10/2017. | VARIOUS.........oovvereerrrseiserenriiens [ cveeiesiiessiiessissiies | coeseiins 705,538 (2,632) [ oo | e 703,486 01/01/2034. | 1.
31418A BA 5 |FNMA #MA0932 ..109/01/2017. | MBS PMT, 6,777 (16) 6,777 12/01/2041. |1
31418A DY 1 |FNMA#MA1018.. .| 09/01/2017. | MBS PMT 21,126 (93) 03/01/2027. | 1.
31418A JV 1 |FNMA#MA1175.. 11 09/01/2017. | MBS PMT....ooririrnieirerineineenns [ eversenesseesnesinsines | seesernenns 19,664 (52) 09/01/2042. | 1.
31418A  JX 7 |FNMA #MA1177 ..109/01/2017. | MBS PMT 8,003 5 09/01/2042. | 1
31418A R2 6 |FNMA #MA1404.. .| 09/01/2017. | MBS PMT 4,883 (17) 04/01/2043. | 1.
31418A SU 3 |FNMA #MA1430.. ..109/01/2017. | MBS PMT, 25,371 (21) 05/01/2043. | 1.
31418A TA 6 |FNMA #MA1444 .1 09/01/2017. | MBS PMT....rvrvrrireiierieenieenn [ everienerseesseinsines | worerereens 11,403 (28) 05/01/2033. | 1
31418A TY 4 |FNMA #MA1466.. .| 09/01/2017. | MBS PMT 23,396 9 ....23,396 06/01/2043. | 1.
31418A Y4 4 |FNMA #MA1630.. ..109/21/2017. | VARIOUS 52,963 (594) 10/01/2033. [ 1.
31418A YS 1 |FNMA #MA1620.. .| 09/01/2017. | MBS PMT 31,992 (139) 10/01/2023. | 1.
31418B  S7 2 |FNMA #MA2341.. .1 09/01/2017. | MBS PMT 7,242 (62) 06/01/2045. | 1.
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31418C DL 5 |FNMA #MA2806.. .| 09/01/2017. | MBS PMT. ..18,607 ..18,607 .18,647 (41) (41) ....18,607 11/01/2046.
31418C FN 9 |FNMA #MA2872.. ... | .. 09/01/2017. | MBS PMT v 41,504 | ... 41,504 (504) (504) . ...41,504 01/01/2047.
31418N  ZW 3 | FNMA#ADT656........cooevvrrirrieiciiniinns 11 09/01/2017. | MBS PMT....ooivireieieiiniiieninns [ eerieniseissnsinnsinns | coererenens 13,064 | ..o 13,064 | .o 13,615 | i 13,148 | e (85) (1)) SO ISR 13,064 03/01/2040.
31418R GS 4 |FNMA #AD3808... .| 09/01/2017. | MBS PMT. 7,536 ) (20) 7,536 04/01/2040.
314180 CG 7 |FNMA#AD6370... . 109/01/2017. | MBS PMT.....cooiiiirinicinrineieennns [ | e 15,366 ) (16) [ oo | v 15,366 05/01/2040.
31418W PG 9 |FNMA #AD8522 .| 09/01/2017. | MBS PMT. 2,792 ) 3) 2,792 08/01/2040.
31419A 4N 4 |FNMA #AE0828... .| 09/01/2017. | MBS PMT. 7,747 . ) (25) 7,747 02/01/2041.
31419A NM 5 |FNMA #AE0395... . 109/01/2017. | MBS PMT ....ooviriiernieierineisennnns [ v | e 13,113 13,113 ) (UL )| SRS IO 13,113 10/01/2040.
31419 SM 1 |FNMA#AE7723 .| 09/01/2017. | MBS PMT. 37,082 37,082 ) (168) | cvvvvevrereerirs | e 37,082 11/01/2040.
76116E  HE 3 |RESOLUTION FDG STRIP . 1 08/08/2017. | BANK OF NEW YORK. 4,090 54 4,189 .| 10/15/2025.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. .....c.iireriuiirrsiieireissererssessssssessenssssnsersesessnsssesssssnsens | erees 5,840,422 | ......5,780,387 | .....5977,374 | .......4,644116 | ................0 | ........(33,185) | ..cccornnnnd 0 | (33,185) 0 5,830,899 XXX
Bonds - Industrial and Miscellaneous
02007D AB 6 |ALLYA2015-2A3.... . 1 09/15/2017. | MBS PMT 50,590 50,590 50,587 18 50,590 11/15/2019.
02581F YE 3 |AMERICAN EXPRESS CENTURION. . [09/13/2017. [ MATURITY ..oocvnrirrierinernerieninee | vevereeessessssssneninenes | aeveee 1,000,000 | ....... 1,000,000 | ....... 1,069,470 (7,642) ,000,000 09/13/2017.
02582 GU 8 |AMXCA 2014-3 A . 109/15/2017. | MBS PMT.....omiiiiineicenrineiininens [ v | s 100,000 | .......... 100,000 | ..cooouee 99,996 1 04/15/2020.
03065L AD 1 |AMCAR 2015-2 A3.. .| 09/08/2017. | MBS PMT. 35,465 35,465 35,458 3 01/08/2020.
03524B  AE 6 |ANHEUSER-BUSCH INBEV... .| 09/12/2017. | BANK OF NEW YORK 0 . 02/01/2024.
038222 AL 9 |APPLIED MATERIALS INC. . | 07/24/2017. | BANK OF NEW YORK. 29 ..294,978 04/01/2027.
05581Q AD 0 |BMWLT 2015-2 A3.. .| 09/20/2017. | MBS PMT. 46 ..102,883 09/20/2018.
05581R AD 8 |BMWLT 2016-1A3... . 109/20/2017. | MBS PMT 12 01/22/2019.
05952C AE 0 |BACM 2007-5 A4 .| 08/11/2017. | MBS PMT. (731) 02/10/2051.
06051G FN 4 | BANK OF AMER CORP.. «.. | . | 09/07/2017. | BANK OF NEW YORK 7 04/21/2020.
06406G  AA 9 |BANK OF NY MELLON........ccccovvvrerimrrrnns .| 08/14/2017. | BANK OF NEW YORK 273,922 187 10/30/2028.
09658U AC 3 |BMWOT 2014-AA3.....ccoviiernrinrirrcrreeens 11 09/25/2017. | MBS PMT.....ooririiriieineiieeieeens [ everieniseesnesissines | eoeresneens 11,024 (10) 11/26/2018.
126408 HB 2 |CSX CORP . | 07/24/2017. | BANK OF NEW YORK. 52,016 2 08/01/2024.
126650 BP 4 |CVS PASS-THRU TRST......ccocemmrinrrririnne 11 09/10/2017. | SINK ..oocvorerereinererierieseseesnes [ verieniseessssssines | eoereneens 10,449 (13) 12/10/2028.
126650 AA 2 |CVS PASS-THRU TRST. . 109/10/2017. [ SINK........... 1,915 0 01/10/2036.
13974H AC 1 |AFIN 2015-3 A2 ... | .. | 09/20/2017. | MBS PMT 64,747 . 18 01/22/2019.
13975N  AC 7 |AFIN 20161 A3...oierieeeeerieeieeecieeens .| 09/20/2017. | MBS PMT 8,094 | ..coe.....8,094 | 8,093 | 8,086 [ s 8 8 8,094 04/20/2020.
14040H AR 6 |CAPITAL ONE FINL.... . 1 09/15/2017. | MATURITY...... ..15,000 (502) (502) ....15,000 09/15/2017.
143127 AC 2 |CARMX2015-2 A3 wee| .. [ 09/15/2017. | MBS PMT. ..13,289 4 4 03/16/2020.
14313P  AD 9 |CARMX2013-4 Ad....coooiircieriecireens .| 09/15/2017. | MBS PMT 23,036 | .oooeeerni23,036 | ooerenni23,054 | 23,042 | | e (5) 5 05/15/2019.
14313 AC 0 |CARMX2014-4 A3 . [09/15/2017. [ MBS PMT......cooivirieeeerieerieniens | vevererenseessssnsnienes | ovevseennsd 40,081 8 8 11/15/2019.
22160K AH 8 |COSTCO WHOLESALE CORI ... | .. [ 09/07/2017. | BANK OF NEW YORK 30,344 9 9 02/15/2022. .
233046  AD 3 |DNKN 2015-TA A2ll....ocvrvrnriiirirrierinines .. | 08/20/2017. | MBS PMT 725 | v 725 | e 739 [ i dBT6 | e | e 1) (1) 02/20/2045. | 2FE............
233046 AE 1 |DNKN 2015-1A A2lI .| 09/20/2017. | BANK OF NEW YORK 286,470 285,000 0 11/20/2047.
25755T AC 4 |DPABS 2012-1A A2 o | | 0712712017, | MBS PMT ...t | cevveeeninenssssinennns | eviveiens 338,671 | ...co.u.. 338,671 . (7,099) 01/25/2042.
26884T AN 2 |ERAC USAFIN CO..cooovvvrvrriricrirerires .| 08/09/2017. | BANK OF NEW YORK 64,382 | .......c.... 65,000 62,348 27 02/15/2045. | 2FE............
294429 AK 1 |EQUIFAXINC . 109/20/2017. | BANK OF NEW YORK.......cvcumriers | cerermrernerinniseinnenes | vvevineins 15,537 | coovvree 16,000 | ..ooocveneee 15,992 1 06/01/2021. | 2FE...
31679M AD 8 |FITAT 2014-3 A3.. wr| .. | 09/15/2017. | MBS PMT. 31,058 31,058 31,057 (1) 03/15/2019. | 1FE..
31680G AD 8 |FITAT 2015-1 A3.....vveirierirerircersnisenis .| 09/16/2017. | MBS PMT 36,786 | ..ooovnees 36,786 | ..covonee. 36,780 19 03/16/2020. | 1FE............
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34530K AB FORDO 2014-B A3.. .| 08/15/2017. | MBS PMT.....ovvvrvrrirrieerieriieeeins [ rveriererseesssinsines | cererenenes 18,159 . (12) (12) 10/15/2018. [ 1FE....
34530P AD 4 |FORDO 2014-C A3.. .| 09/15/2017. | MBS PMT 7,903 ...7,902 1 1 05/15/2019. | 1FE....
34530V AD 1 |FORDO 2015-BA3.......ccccmmrrrrrrnnnns .| 09/15/2017. | MBS PMT 21,422 21,422 21,420 | oo 21817 | 5 5 11/15/2019. | 1FE
34530Y AD 5 |FORDO 2015-C A3 .| 09/15/2017. | MBS PMT 54,539 54,539 54,528 28 02/15/2020. | 1FE....
36962G 3H 5 | GENERAL ELEC CAP CORP.. .1 09/15/2017. | MATURITY...... 50,000 | ..ccovunee 50,000 | ............ 56,900 (1,459) 09/15/2017. | 1FE....
36962G 3P 7 | GENERAL ELEC CAP CORP .. 08/21/2017.| CS 92,719 21 01/14/2038. | 1FE
36962G XZ 2 |GENERAL ELEC CAP CORP.. .| 07/13/2017. | BANK OF NEW YORK 61,730 (251) 03/15/2032. | 1FE....
37045V AQ 3 |GENERAL MTRS CO ..109/28/2017. | BANK OF NEW YORK.......cvrvrvver | vevrrererrvnrisinereninns | crrveinns 154,734 6 04/01/2048.
38013P AC 3 |GMALT 2015-1 A3 .1 09/20/2017. | MBS PMT....oorirermrimeinerieenneenns [ everienerseesssinsines | eoereseens 73,548 16 09/20/2018.
38141G  GQ 1 | GOLDMAN SACHS GRP INC. .. 1 08/01/2017. | BANK OF NEW YORK 27,547 (156) 07/27/2021.
38141G VP 6 | GOLDMAN SACHS GRP INC .| 07/05/2017. | BANK OF NEW YORK 5,057 1 09/15/2020.
38141G VU 5 | GOLDMAN SACHS GRP INC ..| 09/15/2017. | BANK OF NEW YORK 2,011 0 04/25/2021.
38141G WB 6 | GOLDMAN SACHS GRP INC. ..107/18/2017. | BANK OF NEW YORK 217,249 24 01/26/2027.
381430 8F 1 | GOLDMAN SACHS GRP INC .. | 08/02/2017. | BANK OF NEW YORK (1) 02/25/2021.
38145X AA 1 | GOLDMAN SACHS GRP INC. .| 07/27/2017. | BANK OF NEW YORK (45) 01/31/2019.
39121  AA 8 |GREAT RVR ENERGY. .| 07/01/2017. | MATURITY...... (1,139) 07/01/2017.
437076 BG 6 |HOME DEPOT INC .| 07/25/2017.| BANK OF NEW YORK (10) 06/01/2022.
43814G  AC 4 |HAROT 2014-2 A3... ..|07/18/2017. | MBS PMT 4) 03/18/2018.
43814N  AC 9 |HAROT 2016-1 A .| 09/18/2017. | MBS PMT 2 12/18/2019.
44890Y AD 8 |HART 2015-B A3 .1 09/15/2017. [ MBS PMT.....oviriiireiieieinrieinnins | vevneresernsinerssneees | vveeniees 19,542 5 11/15/2019.
44918L AD 4 |HART 2015-C A3. .| 09/15/2017. | MBS PMT 4,609 3 02/18/2020.
477877 AD 6 |JDOT 2014-B A3.. 11 09/15/2017. | MBS PMT....ooiiieiriieieriseieeinn [ verseniseesnesinsinns | eoeresneens 11,513 (1) 11/15/2018.
47787V AC 5 |JDOT 2014-A A3.....cooovrvierirrirennne .| 07/15/2017. | MBS PMT 1,864 3) 04/15/2018.
47787TW  AC 3 [JDOT 2015-B A3.....cooovrrrcrrecirenns .| 09/15/2017. | MBS PMT 24,700 24,700 24,695 13 10/15/2019.
49327TM  2A 1 |KEY BKNA ..108/16/2017. | MORGAN STANLEY......ccvvrivririrns | verrrererivereseneireninns | crvverins 750,233 750,000 750,645 (85) 02/01/2018.
501044 DE 8 |KROGER CO......cccovvrrmerierirnrercnns .| 07/21/2017. | BANK OF NEW YORK 23,390 25,000 4 10/15/2026.
55616X AK 3 |MACYS RETAIL HLDGS INC.. .1 09/25/2017. | BANK OF NEW YORK.......ccovvimeee [ wmerrmrineirnerinnninns | weerereens 75,631 (208) 09/01/2023.
55616X AL 1 |MACYS RETAIL HLDGS INC.. ..| 07/18/2017. | BANK OF NEW YORK 56,024 (58) 06/01/2024.
58769A AD 8 |MBALT 2015-B A3.....cccosvvenvrrncrrnnes .| 09/15/2017. | MBS PMT 33,262 9 07/16/2018.
59020U HN 8 |MLMI2004-A3 4A3.. ..109/01/2017. | MBS PMT 1,102 6 05/25/2034.
59156R BN 7 |METLIFE INC .| 09/14/2017. | BANK OF NEW YORK 28,447 2 03/01/2045. | 1FE...
59562V AM 9 |BERKSHIRE HATHAWAY ENERGY. . 109/21/2017. | BANK OF NEW YORK......coovivrvine [ v | v 1,040,672 803,000 (5,031) 04/01/2036.
61746B EF 9 |MORGAN STANLEY... .| 07/19/2017. | BANK OF NEW YORK 235,880 233,000 87 ..230,842 01/20/2027.
61761 3R 8 |MORGAN STANLEY... .1 07/11/2017. | BANK OF NEW YORK......cvvvvvriiner [ eormrererinrineriienines | eevernnnd 480,867 496,000 107 493,894 | .. [ n(13,027) | ... (13,027) | ... 15,026 | 07/27/2026.
651639 AM 8 |NEWMONT MINING CORP .. 1 07/25/2017. | BANK OF NEW YORK.......cvrvrvvr | vevrrererrverisiniireninns | cvrveins 465,765 371,000 (38) 373978 | .o | 091,787 | 91,787 | 19,130 | 10/01/2039.
65477P  AC 5 |NAROT 2014-A A3... .1 07/15/2017. | MBS PMT 520 520 (1) 520 08/15/2018.
65477TW AC 0 |NAROT 2014-B A3... .1 09/15/2017. [ MBS PMT.....oovmriiierieieeniineiinins | revenersenesinenssineees | vveeriees 11,789 | oo 11,789 1 11,789 05/15/2019.
69349L AC 2 |PNCBKNA .1 09/21/2017. | MATURITY ...vvervimrninnreriererneens [ eorveereeinsissnienies | v 700,000 700,000 2,719 700,000 09/21/2017.
74333 AA 9 |PROG 2017-SFR1A .| 09/17/2017.| MBS PMT 90 90 90 0 90 08/17/2034.
747525 AV 5 |QUALCOMM INC ..107/127/2017. | BANK OF NEW YORK.......cvvvrvvr | verrrermrrerisinsneninns | crrveinns 313,674 306,000 305,951 0 305,951 05/20/2047.
80285C AF 8 |SDART 2016-2 A3... .| 09/15/2017. | MBS PMT 166 166 166 0 166 05/15/2020.
80285E AD 9 | SDART 2016-1A3... . 1 09/15/2017. | MBS PMT 57,843 ..57,843 .57,834 37 ....57,843 03/16/2020.
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81744F DJ 3 |SEMT 2004-8 A1.. .| 09/20/2017. | MBS PMT 2,479 2,457 22 2,479 09/20/2034. | 1FM...........
81744F DV 6 |SEMT 2004-9 A1.. woo | .. | 09/20/2017. | MBS PMT 3,738 . 26 3,738 10/20/2034. [ 1FM...........
824348 AX 4 | SHERWIN-WILLIAMS CO......coovvvrerrvririinns ..108/09/2017. | BANK OF NEW YORK.......ovrvivies | vrrvrererireriveneireninns | crvverins 189,742 7 A ISR IS 183,736 | .ovvveivrverns | 108,008 | ..........6,006 | ......... 2,035 | 06/01/2047. | 2FE............
87236Y AE 8 |TD AMERITRADE HLDG CORP. .| 08/15/2017. | BANK OF NEW YORK 625,983 o (750) (750) 620,160 |....ocooeivvrinns | 205,823 | ......5,823 | e 15,924 | 04/01/2022. | 1FE..
87342R AA 2 |BELL 2016-1A A2| wee |+ [ 08/10/2017. | BANK OF NEW YORK......coovvvrvinns | orirererineererineiinins | erieenns 371,574 | .......... 362,263 ....362,531 (37) (37) 05/25/2046. | 2FE...
87342R  AB 0 [BELL2016-TAA2ll.....ccovviriirierircnirns .. 08/25/2017. | MBS PMT.....coevvomrimrierinrinenienins [ ererenrennninnnnennes | vevererenenneen 188 | i 188 | e 193 | s e e 0 05/25/2046. | 2FE............
887317 BB 0 |TIME WARNER INC .| 07/26/2017.| BANK OF NEW YORK 131 02/15/2027. | 2FE...
89190A AC 4 |TAOT 2014-C A3 ..109/15/2017. | MBS PMT . . . (3) 07/16/2018. | 1FE....
92276M AX 3 | VENTAS REALTY LP/CAP CORP.. ..| 07/13/2017. | BANK OF NEW YORK ..15,883 ..15,000 ..15,680 (61) 03/01/2022.
92343V BZ 6 |VERIZON COMMUNICATIONS.. ..| 08/16/2017. | TENDER OFFER.. .19,827 ..19,000 ..18,986 0 03/15/2034.
92343V CR 3 |VERIZON COMMUNICATIONS.. .. | 08/25/2017. | BANK OF NEW YORK 59,922 59,000 58,611 24 11/01/2024.
92553P BB 7 |VIACOM INC .. | 08/16/2017. | BANK OF NEW YORK......coooiervrnee [ eormrernerinnrinsrienines | cevneins 135,427 | oo 142,000 40 10/04/2026.
92890N AW 9 [WFRBS2012-C10 AS.. ..109/29/2017. | BANK OF NEW YORK 208,908 205,000 (960) (960) 12/15/2045.
94106L BA 6 |WASTE MGMT INC. .. 1 07/05/2017. | BANK OF NEW YORK.......ccoovvvmene [ romerrrerirneerneriinnines | woerernenns 17,203 | oo 17,000 3 3 03/01/2025.
94974B GM 6 |WELLS FARGO & CO. .. | 08/01/2017. | BANK OF NEW YORK ..41,000 (89) (89) 07/22/2020.
94981W AA 3 |WFMBS 2004-S A1. .| 09/01/2017. | MBS PMT (50) (50) 09/25/2034.
981464 FZ 8 |WFNMT 2017-AA.... .| 07/19/2017. | BANK OF NEW YORK 1 1 03/15/2024.
98978V  AK 9 |ZOETISINC .. | 07/25/2017. | BANK OF NEW YORK 13,971 2 2 11/13/2025.
884903 BT 1 |THOMSON REUTERS CORP. .| 08/01/2017. | BANK OF NEW YORK 12,944 4 09/29/2024.
89114Q B6 4 | TORONTO-DOMINION BK [ 0812312017 [ TD oo | eeveseeisessissisesssenes (1,297) 07/23/2018.
89153U AF 8 |TOTAL CAP CANADALTD. .|..| 09/14/2017.| BANK OF NEW YORK 81 07/15/2023.
055451 AU 2 |BHP BILLITON FIN ... | C| 09/12/2017. | TENDER OFFER.........ccocomvrvrrrrrns (148) 09/30/2023.
05565Q DD 7 |BP CAP MKTS PLC......cccoverrmrimiriiriiinnne C| 07/24/2017. | BANK OF NEW YORK 0 09/16/2021.
12623P AC 0 |CNH2014-BA3... . |C| 09/15/2017. | MBS PMT 9,632 ...9,632 (10) 9,632 05/15/2019.
822582 AD 4 |SHELL INTLFIN.. ... | C|07/21/2017. | BANK OF NEW YORK 203,670 | ..........150,000 ((C3) ) ST 188,837 12/15/2038. ..
822582 BF 8 | SHELL INTL FIN...oooiircieericecernieiinee C|08/09/2017. | BANK OF NEW YORK........coccvvveer | verernerrnrrnerinenirenes | vevs 1,078,927 | ....... 1,024,000 [LCL:) ) T IS 1,041,044 05/11/2045. | 1FE............
961214 DG 5 |WESTPAC BKG CORP......cccoovrvinrinniiens C|07/31/2017. | BANK OF NEW YORK......cocooviinins [eonmenninmminnsiscianes | onieenes 101,797 | oeeeee 100,000 5 ....99,954 01/11/2022. | 1FE............
3899999. Total - Bonds - Industrial and Miscellaneous ....12,643,101 | ....12,115,625 | .....12,487,728 8,276,312 L0 (24,780) [ ..ovovvernns 0 s (24,780) [ ...ovoovvvnnnd 0 .12,402,859 XXX XXX
8399997. Total - Bonds - Part 4 61,582,286 | ..... 60,503,521 | .....61,318,250 | ........ 21,342,887 | oo 0| e (57,955) [ ovovrernnns (O (57,955) [ ..overnvernnenad [ 61,101,405 XXX XXX
8399999. Total - Bonds 61,582,286 | ..... 60,503,521 | .....61,318,250 ...21,342,887 .(57,955) | .. ..(57,955) |. .61,101,405 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks 61,582,286 XXX .....61,318,250 ...21,342,887 .(57,955)| .. ..(57,955) . 161,101,405 XXX XXX

(@) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

FIFTH THIRD BANK cerereenennn(41,109,803) | ... (7,430,615) | e (12,575,301) | XXX
BANK TOKYO-MIT UFJ NY it coviisiiisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoseees | sissssssssssssssssisss | oosesenees 1.809 2,500,000 XXX
BANK TOKYO MITSUBISHI. ....cuiuiiiiiitiiniisiiisiieiis eiieeieiis it sb sttt sins | sbesesesssesieniinnies | covessnsias 1.730 8,602 1,000,000 1,000,000 1,000,000 [ XXX
CREDIT SUISSE AG NY. 5,659 2,000,000 2,000,000 2,000,000 | XXX
DEXIA CREDIT LOCAL SA.....ccoviiririieimiissessiisinsises eosssessssssessssssesssssssssssssssssssssesssssssesssssssessssssesssssenesssssnes | soneessssenesssesonss | soneseses 1.688 8,583 1,978 2,000,000 2,000,000 2,000,000 [ XXX
KBC BK NV NY .cooictericiiesisessssessesesssessessssnesins sessssesssosssssesssssssssssssssssssessssssssessssnssssessssssssssssssssssnssssonsses | sesssssesssonsssneses | sonesesenes 1.340 4,094 2,500,000 2,500,000 [ XXX
LUANA SVGS BK 0.800 1,402 245,000 245,000 245,000 [ XXX
MIZUHO BK LTD...oocoviiirieiisiiesiesiss s sssssssssesss svssesssessssssssssessssssesssssssssssssesssesssssssssssssssssessssssssssesssessessns | stevssesssssssssensss | sovessinses 1.400 12,911 2,000,000 2,000,000 2,000,000 [ XXX
INATIXIS NY BRANCH. .....ooorvvitumriviieresisesesissssssisinss etsssiesssssssssssssesssssssssssssssssssesssssssssssssssssssssssessssssnesssssenes | someeessssesssesnss | sooeereses 1.710 21,375 2,500,000 2,500,000 2,500,000 [ XXX
NORINCHUKIN BK NY.....cocrrvveveemiemmamerrrereessmsmsnrerisees eessessssssssiessssssssssssssaesssssssssssssssesssssessssssssasesssssssssssssnseses | svesssssmsmnsessseses | sornnies 1.650 11,321 1,000,000 1,000,000 1,000,000 | XXX
NORINCHUKIN BK NY. 12,063 1,500,000 1,500,000 1,500,000 | XXX
OVERSEA-CHINESE BKG.......ccoovsrerererereresssesssssssssssssiss  eossssssesssssssessssssssssesssssssesssssssssssssssssssssssesssssssssssssssssesssssseees | stssesesssssssssssssss | coeseseeees 1510 4,782 1,500,000 1,500,000 1,500,000 | XXX
SOCIETE GENERALE........ociiiireiirerieiiesiessesesiiiins eisseesssssiesssssesssssssessssssss st ssssssesssssessssssesssssssesssssones | soneeesesssesesssnnns | sornereees 1.620 2,160 2,000,000 | XXX
STANDARD CHARTERED BK.........ciiiriiiinniiiiiinns coersiiissssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | oseeesssssssssssonss | soseeenes 1.390 11,873 2,500,000 2,500,000 2,500,000 | XXX
SUMITOMO MITSUI BK...ooovevveeerereresmsreresmsreresmeresisnes eesssessssssessssssssssssssssssssessssssssessssssssssssessssssessssssnesssssenes | oneeessssesssesnns | soreereees 1.500 14,708 1,000,374 1,000,213 1,000,057 | XXX
SUMITOMO MITSUI TRST.....oooomveieiimriiinsviiisrriiiiens cviiesssssiessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | oosmeesssssssssssonss | sooseeeses 1434 1,913 3,000,000 | XXX
SUMITOMO MITSUI TRST. 3,000,000 3,000,000 XXX
TORONTO-DOMINION BK......ocvvvoeiviiiieiiiisniiiiineies ervveissnssssssnssssssessssssssssssssssssssssssssssesssssssssssssssssssssssnnss | eosvossssssssssnsnes | oovveesens 1.520 24,523 2,200,000 2,200,000 2,200,000 | XXX
WELLS FARGO BK.....ooooouevisieriessssesssseseissseseissneses tesesssssesssssessssssessssssesssssssesssssssessssssessssssssssssssssssssnnsses | soesssssmnssssssnenes | seeesesenns 1.155 21,496 2,500,000 2,500,000 2,500,000 | XXX
INTEREST RECEIVED DURING QTR ON DISPOSED

HOLDINGS 107,835 XXX
0199999. Total Open Depositorie: XXX XXX 116,418 160,860 .(13,664,429) | ... XXX
0399999. Total Cash on Deposit XXX XXX 116,418 160,860 .(13,664,429) XXX
0599999. Total Cash XXX XXX 116,418 160,860 .(13,664,429) | ... XXX
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli

CHARTALLC . 109/15/2017....... 1.314 | 12/14/2017........ 997,307

MACQUARIE BK LTD 09/25/2017 .1.344 112/07/2017....... 2,493,765

FED CAISSES DESJARDINS, . 109/15/2017....... 1.267 [ 11/03/2017 oo | o 1,248,551

3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations............c.cieeriiiiniinniiessisersrisse e 4,739,623

3899999. Total - Industrial and Miscellaneous (Unaffiliated)...........overrreiriisrininniisisssesesissessissessessnsneas 4,739,623

Total Bonds

7799999. Subtotals - Issuer Obligation: 4,739,623

8399999, SUDLOAIS = BONGS.... .. cereeieireisase ettt 4,739,623

8699999, TOtAl = CASH EQUIVAIENES..........ceueirrieiieiisiiserii et e bbb s st ens 44eees et e b s e bt e e bt b s ee b e bbb L bR b LR E bbbttt ens eheeei ettt 4,739,623
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